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Y- spillover.

Y- volatility.

Y- options.

£- Value at Risk (VaR).
©- cross correlation.

- lead-lag effect.
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Y- Conrad, Gultekin, Koal

Y- Hasan, Francis

Y- Harris

¢- GARCH

- Milunovich

- vector autoregressive-Multivariate GARCH
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Y- nonsynchronous trading.
Y- Tsay.

Y- Co-moment.

£- Cross autocorrelation.
- Campbell.
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- Information flow.

- Boudoukh, Richardson, Whitelaw.
- Fargher and Weigard.

- Macqueen, Pinegar, Thorley.

- Chang, Macqueen, Pinegar.

- Bid-ask spread.

- Dealer market.
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Y- Alexander, Sharpe, Bailey.
Y- Mech.

Y- Chan.

£- Signal.

- Order flows.
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Y- Vector Autoregressive.

Y- Baba-Engle-Kraft-Kroner.
Y- Autoregressive.

£- Multivariate GARCH.
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Y- Kurtosis.
Y- Fat tail.
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