Ofua 24: Napouciacn povtéAwv ARCH, GARCH. ZuvOnkeg kataAAnAdtnrag,
eKtipnon napapétpwy, napadsiypata / epapproyEg

Ta povtéla ARCH kat GARCH €xouv avarmtuxbel yia va neplypdaouv HeTaBoAEG 0N
Slaomopd NG XPovooeLpdg. Autd amoteAet kal tn Bactkr ouvOnkn ota Sedopéva yla
™ xpnon povtéAwv ARCH kat GARCH. Oa mpénel va meplypadel autr) n ouvonkn,
TLYX. TL €ldou¢ peTaBoAéC otn SLaomopd TNG XPOVOOELPAC UMOPOULE VO EENYNOOUUE
ue ARCH / GARCH kot mote Ba mpémel va npotiunBel to GARCH avti tou ARCH. Oa
TPEMEL va Tteplypad el cUVTOUA WG YIVETAL N EKTIUNON TWV TIAPAUETPWY evOg ARCH
(7 kat GARCH) povtélou. Emiong Ba mpénel va 60000V evOEIKTIKA WG tapadeiypata
KATIOLO. TIPOYUATIKA TipoBARpata ota omola epapupootnkav povtéAa SETAR, ry.
OTNV OLKOVOUETPLA OTIOU KUPLWG £XOUV avamTuxOEL.



