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Modelling Oil Price Volatility with the Beta�Skew�t�EGARCH Framework 

1.0� Introduction 
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2.0� The Model and Data 
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Table I: Descriptive Statistics 
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Figure 1:  Trends in Oil prices and their returns 
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3.0� Empirical Results 
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Figure 2: Oil price returns (WTI) with Beta�Skew�t�EGARCH and GARCH filters 

 

 
 

 

Figure 3: Oil price returns (Brent) with Beta�Skew�t�EGARCH and GARCH filters 
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4.0 Conclusion 
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