RIZ&% ARCH ETILDHETE

1INy —2 “fGarch” MDA RY—)L
A B3—FYMMZEHELIKR T, R Console (A< FEME) (2

> install.packages ("fGarch")

EARA - TtV AVTHESIHIZ, CRAN DIF5—H A REEBATEEL - |
EHAHD T, Japan(Tsukuba) Z#3E S ET—HYAMhEESEFEFA 23— LD ED YA+
DEAVRY—ILTENERESRENSE, ECHBAVRY—ILLTHELEN, @&FREZT345ES
AEESN) BFMIZAVRY—ILLTIND HLLUE \vT5—2Y — AORY—ILI\wlr—2
— fGarch — -+ &£V IL TS TAVARY—ILT BELTES),

A2 RAY—)LLT= fGarch /3y —HFS5T-=8I2
> library (fGarch)

EABL( library ( ) BEIZAVRAY—ILLIz/ N\ —D%FEHFAD - DEE)
fGarch /X —2IZH B BEL—LDT—E(RAYIIIIKRUR)DT—E2EFES51=5HIZ

> data ("dem2gbp")
EAT, TNT dem2gbp EWLNVST—AMFHEHAEND, dem2gbp DEFD 8 1TERBIZIE

> head (dem2gbp, 8)

EANT D MERIE

DEM2GBP

1 0.12533286
0.02887427
0.06346177
0.22671922
-0.21426695
0.20285367
0.16307007
0.04457671

O Joy O W

ERTEND, fGarch 78y — M garchFit)BE%tZ L T GARCH(m, NETIL:

Yo = +Up, U =+fhovy, v ~iid N, 1), t=1,...

_ 2 2 2
hi=w+ o™ + ogU 2" + ...+ amUen” + Bihe g + foheo + .o+ Brhe

EHET Do
ARCH(6) ETILDIETEZET %, #ER%Z ARCHresult &9 %,



> ARCHé6result = garchFit (formula = ~ garch(6, 0), data= dem2gbp,
trace = TRUE, include.mean = TRUE)

garch(m, r) ®Omé&r(XEiE® GARCHETILO mér IZHET S, ETIEm=6,r=0 &
L= TIMNIE ARCH(B)ETIVIZHE T %, trace = TRUE [FHTEDEDDHEEZLE TS
MLBENWIDA T av(TRUE TH AL, FALSE THALALY), include.mean TLE
GARCH ETILD u Z&EHBHEEINTES(FALSE IZFBECTH 0 ERET D).

HEHKRIX summary () BA#EEFE->THS,

>summary (ARCH6result)

HERR
Coefficient(s) :
mu omega alphal alpha? alpha3 alphaid
-0.0017133 0.0759319 0.2448065 0.1481002 0.0746989 0.0828880
alphab alphat

0.1118438 0.0411437

Std. Errors:
based on Hessian

Error Analysis:
Estimate Std. Error t wvalue Pr(>|t])
mu -0.001713 0.008678 -0.197 0.84349

omega 0.075932 0.006467 11.741 < 2e-16 ***
alphal 0.244807 0.034594 7.077 1.48e-12 **x*
alpha2z 0.148100 0.033593 4.409 1.04e-05 **x*
alpha3 0.074699 0.026476 2.821 0.00478 **
alpha4 0.082888 0.027702 2.992 0.00277 **
alphab 0.111844 0.028335 3.947 7.91e-05 **x*
alphat 0.041144 0.019618 2.097 0.03597 *

Signif. codes: 0 ‘***’ (0.001 ‘**’ 0.01 *" 0.05 ‘.7 0.1 " 1

Log Likelihood:
-1115.472 normalized: -0.5650822
D&S3I2HBH, mu, omega, alphal,.., alpha6 [FZFNEFNLEED GARCH ETILD i, o,
o1,..., 0 |ITHE T B, TNETNHTEBLIRERELS tE. P ELE TN D,
R GRACH(L, )ETILEHELTHS,

> GARCHllresult=garchFit (formula = ~garch(l, 1), data= dem2gbp, trace
=FALSE, include.mean = FALSE)
> summary (GARCHllresult)
HERERIE

Coefficient(s) :



omega alphal betal
0.010868 0.154326 0.804516

Std. Errors:
based on Hessian

Error Analysis:

Estimate Std. Error t value Pr(>|t])
omega 0.010868 0.002873 3.783 0.000155 **x*
alphal 0.154326 0.026624 5.796 6.78e-09 **x*
betal 0.804516 0.033673 23.892 < 2e-16 **%*

Signif. codes: 0 ‘***’ (0.001 ‘**’ 0.01 *" 0.05 *.” 0.1 » " 1

Log Likelihood:
-1106.876 normalized: -0.5607273

DI AEINS, §EIE include.mean = FALSE ELT=D T u [THEESIN TLVELY,
ZNENDOHEAFERK® garchrit () BEITDOLTOREFLLGBAK

> help(garchFit)

L& THUFAVTRAENTED, BN HAHEE (FHEL THLEL LSS,



