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-Implied Volatility

-Observed Option Prices Models
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1- Option Prices

2- Brownian Motion
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6 -The Standard And Poor’s 500 Index
7 -Change-Point
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1 -Stochastic Volatility
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3 -Change-Point Tests
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5 -Volatility Persistence

6 -Fractional Integration
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3 -Realized Variance

4- Explicitly Modeling The Market Microstructure feéts.
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2- Latent Volatility.

3- Ex-post Latent Volatility.

4- Time-Varying Persistence.
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