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1-Volatility.

2-Asset.

3- Rate.

4- Index.

5- Historical Volatility.
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1- Parkinson historical volatility.

2- Implied Volatility.

3- Implied Volatility Index.

4- Autoregresive Conditional Heteroskedasticity.
5- Becker.

6-lewis.

7-Duffie and Gray.

8- Heating oil .

9- Huei Chu Lin and Shu Chuan Lin.
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1- Generalized ARCH
2- Clusters.
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1 - Integrated GARCH.
2- Exponential ARCH.
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- Leverage effect.
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- Threshold ARCH.
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1- Expost forecast period.
2- Ex ante forecast period.
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