
           
 Title: Modeling GARCH Specification in Emerging Market Countries

    
 Author: Kessara Thanyalakpark, Faculty of Commerce and Accountancy, 

Chulalongkorn University 
 
 Printed Source: Chulalongkorn Journal of Economics, May 2001, Vol.13, No.2 pp. 

113-141 
 
 Table of Content: 1. Introduction 
  2. Basic Theory in ARCH and GARCH 
  3. Data Analysis 
  4. Model Specification 
    4.1 The diagonal GARCH (1, 1) specification 
    4.2 The bi-diagonal GARCH (1, 1) model 

4.3 The restricted bi-diagonal in emerging market equity 
GARCH (1, 1) model 

4.4 The asymmetric GARCH (1, 1) model 
  5. GARCH Tests 
    5.1 The diagonal GARCH (1, 1) model 
    5.2 The bi-diagonal GARCH (1, 1) model 

5.3 The restricted bi-diagonal in emerging market equity 
GARCH (1, 1) model 

5.4 The asymmetric GARCH (1, 1) model 
  6. Choosing the best specification 
  7. Conclusion 
  References 
   
        Download Abstract (pdf.) Available 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

Oy
Underline


