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Gaussian GARCH(1, 1) process
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GARCH(1, 1) process with t(5) innovations
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GARCH(1, 1) process with t(3) innovations

Rejection Frequency

Conditional variance cosficients for Iagged variances
0:02

*:05

x:0.8
100 300 500 700 900

Sample size

(9) Ljung-Box

Rejection Frequency

Conditional variance coeficients for lagged variances
0:02

£05
x:08
g —— -
100 300 500 700 900
Sample size

(h) Q-star

stic Tests




Gaussian ARCH(1) process
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Gaussian AR(1) process
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Any questions?
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