
                                    Example: GARCH(1,1) Process















 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
[The notes are in a state of perpetual correction. They do not substitute 
the lectures. Please r eport any typos to stelios@aueb.gr or the course's 
e-class.]


