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1- Extreme Value Theory
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1- Generalized Autoregressive Conditional Heteroskedasticity
2- Threshold GARCH

3- Exponential GARCH

4- Power GARCH

5- Fractionally Integrated GARCH

6-Fractionally Integrated EGARCH

7- Sener, et al.
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1- Block Maxima
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1- Peaks Over Threshold
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2- Violation Space
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