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1- Autoregressive Moving Average.

2- Generalized Autoregressive Conditional heteroscedasticity
3- Markov-Switching Model .

4- High Frequency.

5- Dow Jones Industrial Average

6- Tehran Exchange Market
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1- Fama .

2- Baillie and Bollerslev .

3- Leblang and Bernhard.

4- Clark and Hallerberg, Touchen and Pjtielvin and Yin .
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- Lin and Robert .

- Pantzalis and Stangel and Tulttle.
- Non linear least square.

- Markov-Switching Model

- Sowell 's method.

- Turner et al .

- Van norden and Schaller .

- Sola and Timmerman .

- Simonato .
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- Kim et al.

- Freeman.

- Exponential GARCH.

- Alesina et al .

- Leblang and Mukherjee.
- Standard and Poor's

- Individual level.

- Aggregate level.
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- Fractional Integrated EGARCH.
- Speculative trading.

Kyle .

- Adamati and Pfilder .

- Risk-neutral.

- Market makers.

- Terminal value.
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- Public signal

- Full information.

Exogenous.

- Nondiscretionary liquidity trading.
- Foster and Vishvanthan .

- diversify Risk.

- Zero profit condition.
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1- Bolerslev,Chou, Kroner .
2- Baili etal.

3- Capture

4- Granger and joyn.
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1- Value at Risk.

2- Black , Schwert, Brauon,Nelson, Sunir .

3- Bollerslev,Chou, Kroner .

4- Dummy variable.

5- David Leblang & Bumba Mukhreji and Leblang & Bernhard
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1- Bollerslev and Mikkelsen .



Jow Sy 4 d=) glys 5 el EGARCH oo (los wttly d=o a5 > ol
i 5 B Ceand 0 &5 (S50 w4 [i09 0 Lo e 5 0950 o5 IEGARCH
Bl a Sy eb an asloas ol b b il g adoles (o 55 Ceed (pl jo cSlonis
el yio S L Gl s @95 b (Bola w13 S0 {0(2,)),_,
oeilee glls plaS o a5 el vy (17 FEIZLN] 512t o2 90 2 {0(2,))
0@Zi) U U o503 clmoasilagdly olay s EGARCH Joss ;5 it i
Plem slm sasel cwsan Jos a5 ccul cpl Jdoas cpl a5 ailoads 5 I35 sl
Sade ST wast yy=o 5 Yy =0 STYL Jae )0 000 oo Gidigy | oS el o laals
LacSs &g il 5 pettls U a5 il s ke 0T 5 (icSzs®) b 55 24
Joie) e VAYF S Yol s 6l 45wz (iio) b e IN () o
(s on (o) b she e SHVL (298 4 azsi L (V) alslas jo g S J2l
ol o ol yy Yy Sygme  O(Zt) e Sl 45 0<Z; <00 (g lode gl 0
sloagl 0929 Wlge Cavdly Yy =Yy Djge 4 cod —0<ZE <0 gl g0
D3 50 Sot s Sl (silo e (sl e 5 pogeatis Cools Sy el
ol s @ 45 55 on el 5 IN(NY) o paieie U2 55 5 o9y ple
Sl o ol e (6ot o lyan Lo el bl plos ol R (o5
Dl 0s>g H3g) e € Cudgaze g EGARCH sla sl )l

MSM i) lo sloawls Jao-1-1

bsg )L sl glm aS MSM Jus 5l (o5 (pess sla Joo )‘l S £ 40
GLQA.:_.o)B )| ‘5’>).s e &J> U‘il le)" W-A-AS‘SA oéLn...wl % (59)4.& YaAQ uj...l.:ALQ
o ies S sl | JAF ezl Ky gl 45 Joe ot bl oo S y55 39740

alwgan Lo, d] 2 a8 el Gh"> o Sy G P9y EF ST Gy O
30 Hedaela ...x.;ﬂb_a Sz g woddlice b6 18 oS )l g0 i) MT)S el S
b AL o) glw Jus Sl 1y gam )5 551 a5 le ool A.;.J).é(\‘\/\‘\) J
sla S 5lwdoms slm LaJos (il o0 (5 ized 0 S 1Sl

1- Leverage effect.

2- Hamilton.

3- Probability transition.

4- Nonlinear Time Series.

5- GNP (Gross Domestic Products).
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1- Business Cycle.
2- Term Structure Interest Rate

3- Eric zovit and Jiahue Wang.

4- Diebold, Lee, Weinbach.

5- Volatility Clustring.

6- Fat tail.

7- Hamilton, Engle, Durlan and McCurdy, Filardo.
8- Two Regimes.

9- High average and High variance.

10- Low average and Low variance.
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1- Risk Premium.
2- Turner, Stratze, Nelson.
3- Hamilton.
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1- Average duration.
2- Time series analysis, James Hamilton.
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1- Diagnostic check.

2- Leblang and Bernhard , Leblang and Mukhrajie .
3- Taylor.

4- Ding, GrangerEngle.

5- Leblang & Bernhard 2000, Leblang & Mukhrejie.
6- Gourioux, Monfort, Trognon, Woldrige.
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