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4- Hammoudeh and et al
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4- Chaudhuri and Daniel

5- Cointegration

6- Causality

7- Amano and Van Norden
8- Yue-Jun Zhang and et al
9-Vector Autoregressive

10- Autoregressive Conditional Hetroskedastic
11- West Texas Intermediate
12- Cheung and Ng

13- Engle and et al
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1- Gourieroux, C and Jasiak
2- Value at Risk
3- Generalized Autoregressive Conditional Hetroskedastic
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1- Brent Crude Oil

2- US Energy Information Administration
http://tonto.eia.doe.gov/dnav/pet/hist/rbrted.htm

3- Board of Governors of the Federal Reserve System
http://www.federalreserve.gov/releases/h15/data.htm
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1- Jarque-Bera Statistic

2- Ljung—Box Statistic

3- Clustering

4- Augmented Dickey—Fuller Test
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1- Downside risk

2- Upside risk

3- Leptokurtic

4- Generalized Error Distribution
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1- Leverage Effect
2- Threshold
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