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‘;j; ARMA-GARCH 29| AR, MAX} =5
. rEcEE . . K22 olastL|Ct g 0 M0t 9 3H JHss
(1)| ARMA Order : b = 1] a=| i p: AR A5 YEELICE 0 0| o F2h Y= 7HSSHH, Default
. = 10|
@ [~ Fractional differencing @ ARMA Order = Ll I:I-
Q) F zuzg « q:MAX=E YSL|CE 0 O 4o H0F A 7153tH, Default
@) [~ ARCH=in-mean Z3&f = 1L}
@ sD € VAR @ Fractional differencing ARMA-GARCH 28 9| fractional differencingS F&efL|CH,
—2aEE ® HHza ARMA-GARCH 20| BHE 25t MgreL|C}
©)| =8 =5
@ standard GARCH  integrated GARCH HH2HO| ARCH HEMH 2 ZagtL|Ct O] M2 MEHSIH ofef HhA
" exponential GARCH " GIR GARCH 7} MR 0] 'SD'Q} 'VAR' & BFLtE MEHS|OF $HL| T}
" Threshold GARCH (" asymmetric power ARCH R R
. . D50 A HMEANS m3tst [ FXEHAE
" component standard GARCH @ ARCH-in-mean s SD (Default) : & S0l ARCH HS585 o O #F =
A8 dt2{H SDE MEdSEL| T}
o 1 = 1 I = T3S +
®)] asRcH A+ :o a-| . VAR: BZEHOIM ARCH BSHS TEE I 2AS ALSSH2 B
@D e 22 VARES M EHSLICE
@ normal " student—t ; ) ; -
S Qs - S =3 = EHS
" generalized eror " skewed nomal GARCH 20| AtEY E4F B 771X = SFLIE MERSHL| LY
" skewed student " skewed generalized error « standard GARCH (Default)
" normal inverse gaussian . exponential GARCH
. e Threshold GARCH
=2 | Med | =ol | - ® DEo &=
« component standard GARCH
* Integrated GARCH
* GJR GARCH

+ asymmetric power ARCH
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® standard GARCH

" exponential GARCH

" Threshold GARCH

" component standard GARCH

" integrated GARCH
 GIR GARCH

" asymmetic power ARCH

(6)| GARCH Af== 1 p = 1] a=]
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@ normal

" generalized error
" skewed student

" normal inverse gaussian

" student—t
" skewed normal

" skewed generalized error
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p: AR A= TtLICt 0 O| &2 H=0t A3 7H535tH, Default
= 1YL|C}
q:MA X8 LESL|C 0 O| &2 =Tt Y& JH53ID, Default

= 1YL
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normal (Default)
generalized error
skewed student

normal inverse gaussian
student-t

skewed normal

skewed generalized error



[~ Original time series plots
[~ Original time series ACFs
[~ Standardized residual plot

[~ News Impact curve

NE

[T o=
HIsALRH
[[HE Je=
[T GARCH Bootstrap

2| E
[~ Robust Standard Errars
[~ Nwblom Stability Test
[~ Sign Bias Test

[~ &diusted Pearson Goodness of Fit test

@ 9=

~HE

[~ Residuals
[~ Standardized Residuals
[~ Conditional S0 (volatility)
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Original time series plots : A|[A¥ =& FgL(CL

Original time series ACFs : 2+5X|2| ACF J2iZ, #5X|9| X &2
ACF 2=, 2t=X[o] HrOigtol ACF =, MK HZX|et HHo
2HE K| Q| WA (Cross Correlation Function, CCF) J2HZ& &=
etk

Standardized residual plot : EE2ITHALS| 22 T2 (empirical
density of standardized residuals), THAIS| H=tE Jdef=
(normal Q-Q plot), EEZSITHALS| ACF J2f =, EESITHALS] K& 2|
ACF 2= & 3Lt

News Impact curve : new impact curveE & 3tL|LC}

Moot Y-S AFR3H0] 053 (point forecast) 1t 0|5 EZHALE

A

MU o[5S dETh Z ot O F ARt O 2=, GARCH

BootstrapO| &/d3t & L|C},

GIZAIR ;1 Ol4ke] F4Bt 92 Ths
o5 3= oz 12 *

S, Default= 12 L|CH,
=] E
GARCH Bootstrap : FEAE#MEZ 0]

oo
OF -
2
=2

setch

Robust Standard Errors : &8 X|2| robust standard errors& =&

LI}

Nyblom Stability Test : Nyblom stability test Z1tS =2 stL|C},
Sign Bias Test : #= HeF H#d Z1E =L L

Adjusted Pearson Goodness of Fit test : =% El Pearson goodness
of fit test Z1tE E= LIt
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Residuals : ZHXHE AHAEN 22 oo HeFHo 2 XMYTIL L
(Resid)

Standardized Residuals : EESILALE 23 oo HeFHOo 2 MY
S LICE. (SResid)

Conditional SD (volatility) : ZF EFHXIE &3 ¢to| HFHO

2 MEBL L} (condSD)





