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“The Use of GARCH and Filtered Historical Simulation for Estimating Value at Risk” 
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Nilufer Pembecioglu, Istanbul University, Turkey 
Mustafa Senel, Kafkas University, Turkey 
Nuran Tuncer, Gaziosmanpasa University, Turkey 
Rukiye Sahin, Gaziosmanpasa University, Turkey 
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Irni Yunita, TELKOM Institute of Management, Indonesia 
“Does GARCH Model Work Pre, During and Post Financial Crisis 2008 in ASEAN Market?” 
 
Rizwan Mushtaq, International Islamic University Islamabad, Pakistan  
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