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10. Glosten-Jagannathan-Runkle GARCH
11. Ljung-Box test

12. Back Test

43, |99.90% 43, ‘ 99% | 4 ‘ 95% | 43y | 90.99% | 43, ‘ 9% | 45,5| 95% ot_...lalcb...
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1. Clearing House
2. Daily Settlement
3. Value at Risk Approach
4. Autoregressive Conditional Heteroscedastic
5. Generalized Autoregressive Conditional Heteroscedastic
6. Initial Margin
7. Volatility Clustering
8. Intraday
9. Backtesting
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