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Empirical Likelihood Estimation of GARCH Model

ZHANG Fang

(Shandong Kevin Science and Technology Vocational College, Jinan 250200, China)

Abstract: The GARCH models based on ARCH models in economics are discussed. The main work of this article is as

follows ; the empirical likelihood estimation of 8-ARCH model and GARCH model are briefly discussed. Then, the large sam-

ple properties have been validated.

Key words: auto-regressive conditional hetero scedasticity model (ARCH) ; general auto-regressive conditional hetero

scedasticity model ( GARCH) ; empirical likelihood estimation





