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2.1.4 HUVD1009 Autoregressive Integrated Moving Average(ARIMA)
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HaasuFUTaes (second-order difference)
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e, fv WAUANUATIANADY B 1A t
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AITUNTHAUAUTZHINN AR MR Tu31ueenszuIun1s H3952U1 ARIMA
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2.1.5 HUUD1A09 Autoregressive Conditional Heterosedasticity (ARCH)

Tumsinrzioynsunatdiulugudreziinssivua stochastic  variable
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o W 4! (Y ao Y d' r'd 1 ]
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uaznn1n E g, = of, Vanaasnanumlsisiuedrsiitou v hilsained

Y o K A = . Y dy
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S =a, + el At El 4V (24)
t 0 1%t-1 ° q“t-q t
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(estimated variance) UAAINNTOAIA (constant  variance) aoaﬂﬁﬂﬁﬁﬁ Ao AN
nilsisauedrefiToulvwes X, vziinsulasundasaeandosnuluaunis (24) nazan

4 =S Y v dy
Wﬂ?ﬂimﬁﬁllﬂiﬂﬂlﬂuqﬂﬂﬁu

~2 ~2 ~2 ~2
Eel=a,tae +o,6  +....+ A€l g (25)
IMUANANNAIINT TUNIT (24) 15817 Autoregressive Conditional

I 1 A~
Heteroscedastic (ARCH) Model tazauns (25) 1Ju ARCH(q) Tasa1 Eg2, 30 o7, 92
U52noUA8 2 23R T2N0U Ao AIAINLAZANNAUMIY (volatility)  TUAIUIAMHIUL 4
= Y 1 A o o A ' ) a
Wou'ldiduaunaensiasaosvosmulueda (ARCH  term)  d@ausiduilszans

(0,0l eenn0tg) THI30HIAT A 1ABTHTT Maximum likelihood

2.1.64UUI12d9 Generalized Autoregressive  Conditional = Heteroscedasticity
(GARCH)

11131899 ARCH 994 Engle 1a3imsWaiunae Iag Bollerslev 1141 1986 41813

T¥anuulsalsauuuniiien'ly (conditional variance) TianyMzIT ARMA process Tagii1¥

E4
€ITor process ﬁﬁﬂymzﬁaﬁ

g =V,Jo? (26)
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q p
ol =ay+ ) ael + ). fory 27)
i=1 i=1
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