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1- Commodity Markets
2- Hedging

3- Cabedo and Moya

4- Futures

5- Options

6- Value at risk
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1- Brunetti and Gilbert

2- New York Mercantile Exchange

3- London International Petroleum Exchange

4- common order of fractional integration

5 Vilasuso

6- Fractional Integrated Generalized autoregressivelitional heteroskedasticity
7- Generalized autoregressive conditional hetedzsitecity

8 Zumbach

9- Chena and Yub
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- Autoregressive Fractionally Integrated Movingefage-Threshold GARCH
- Degiannakis

- Fractional Integrated Asymmetry Power Arch

- Cheonga and Shaari

- Fractional Integrated APARCH

- Tang and Shieh

- Standard & Poors

- National Association of Securities Dealers Auated Quotations
- Hyperbolic GARCH

10- Kung and Yun

11- Integrated Garch
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1- Fractionally Integrated Exponential Garch
2- Bollerslev
3- Kupiec Test
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2- Engle and manganelli
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