GARCH modely — poznamky k softvéru R
Beéta Stehlikova, Casové rady FMFI UK, 2011

Budeme potrebovat balik fGarch. GARCH model potom odhadneme prikazom garchFit. Model
zadame v tvare napriklad arma(1,1)+garch(1,1). Parametrom trace=FALSE zruSime vypisovanie
podrobnosti ohfadom konvergencie optimalizaéného procesu.

Uvazujme data z cvienia — vynosy akcii firmy Google. Odhadneme model konstanta + garch(1,1).
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» garchFit (~garchi(l,l) data=vynos,trace=FALSE)

Title:
GARCH Modelling

call:
garchFit (formula = ~garch(l, 1), data = wvyno=, trace = FALSE)

Mean and Variance Egquation:
data ~ garch(l, 1}

<environment: 0x020ad2B88>
[data = wyno=]
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Conditional Distribution:
NOTm

Coefficient (=) :
Tl omega alphal betal
3.53%96e-03 9.528%9e-05 1.1848e-01 8.4430e-01

5td. Errors:
based on Hessian

Error Analysis:
Estimate Std. Error t wvaluese Pri(>|t])

Tl 3.540e-03 2.62%9e-03 1.346 0.1781
omega 9.52%e=-05 5.706e-05 1.670 0.09491 .
alphal 1.185e-01 4.208e-02 2.816 0.00487 w#w*
betal 8.443e-01 4.573e-02 18.464 < 2e-1g *ww
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Pristup k dalSim zloZzkam modelu:

@residuals - rezidua

@fitted — odhadnuté hodnoty

@h.t — odhadnuté disperzie

@sigma.t — odhadnuté Standardné odchylky

Pomocou nich vieme vytvorit’ Standardizované rezidua (rezidua vydelené prisluSnou Standardnou
odchylkou), a tak aj ich korelogram a korelogram ich druhych mocnin.



