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1- Generalized Autoregressive Conditional Heteroskedasticity

2- Exponential Generalized Autoregressive Conditional Heteroskedasticity
3- Swedish School of Business & Economics Administration

4- Finish Stock Market

5- John Hopkins University
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I- Ghana Stock Exchange

2- Databank Stock Index

3- Chinese Stock Market

4- Shanghai Stock Exchange Composite Index (shzh)
5- Shenzhen Stock Exchange Component Index (szzh)
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2- National Association of Security Dealers Automated Quotations
3- London Stock Exchange
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I- Random Walk Model
2- Historical Average Model
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1- Moving Average Model

2- Exponential Smoothing

3- Exponentially Weighted Moving Average
4- JP Morgan Riskmetrics Model

S- Antareoreckive
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I- Volatility Clustering

2- Mandelbrot. (1963), The Variation of certain speculative prices, Journal of Business36,
394-419,

3- Leptokurtosis

4- Fat-tailed

5- Fama,E.(1965),The behavior of stock market prices, Journal of Business38 (1), 34-105

6- Leverage Effect

7- Panagiotidis, T(2002),Testing The Assumption of Linearity, Economic Bulltein,3(29)1-9.
8- Symmetric and Asymmetric Models
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