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1- Basel committee on Banking Supervision

2- International Convergence of Capital Measurement and Capital Standards

3- Amendment to the Capital Accord to Incorporate Market Risks

4- Basel II: International Convergence of Capital Measurement and Capital Standards:
A Revised Framework

5- Basel 111: A Global Regulatory Framework for More Resilient Banks and Banking
Systems

6- Value at Risk (VaR)

7- Sub-additivity:
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8- Minimum Capital Requirements for Market Risk
9- Expected Shortfall (ES)
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1- Jorion

2- Danielsson

3- Hull

4- Variance-Covariance

5- Historical Simulation

6- Monte Carlo Simulation

7- Perignon and Smith

8- Independent and Normally Distributed
9- Sheikh and Qiao

10- Overestimation

11- Underestimation

12- Generalised Autoregressive Conditional Heteroskedasticity (GARCH)
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1- McNeil and Frey

2- Berkowitz and Obrien

3- So and Philip

4- Bauwens and Laurent

5- Tsay

6- Bauwens, et al .

7- Exponential Weighted Moving Average (EWMA)
8- Vector Error Correction (VEC)

9- Baba-Engle-Kraft-Kroner (BEKK) model
10- Generalized Orthogonal GARCH

11- Principal Component GARCH (P-GARCH)
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1- Constant Conditional Correlation (CCC) GARCH
2- Dynamic Conditional Correlation (DCC) GARCH
3- Morimoto and Kawasaki

4- Caporin and McAleer

5- Corrected DCC (cDCC)

6- Santos, et al. (2013)

7- Asymmetric DCC (aDCC)

8- Copula Models
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1- Embrechts, Mcneil, and Straumann
2- Chollete, et al.

3- Hu

4- Mashal and Zeevi

5- Asymmetric Extreme Dependence
6- Jondeau and Rockinger

7- Hotta, et al

8- Huang, et al.

9- Patton

10- Tursunalieva and Silvapulle

11- Deng, et al.

12- Boubaker and Sghaier

13- Autchariyapanitkul, et al.
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1- Kakouris and Rustem

2- Han, et al.

3- Karmakar

4- Huang

5- Bob

6- Pries

7- Sampid and Hasim

8- Extreme Value Theory (EVT)
9- Kupiec
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1- Coditional Value at Risk
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1- Volatility Dynamics
2- Conditional Correlations
3- Bollerslev
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1- Engle
2- Cappiello, et al.
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