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ATEUIUMTOITNIN (ARFIMA Process) WNTLUIUMITANNIITLELET) (Long Memory) B
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AN~ ] [ 1 =
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= o A 1 d‘d é [ % a .
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[ 1 o ] ] = =
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1 < @ ]
3282817 (Long Range Positive Dependence) mumamahﬂamuuammmmﬁmﬂcﬁﬁ Ha1d

] [ = =3 o A 1
@giume (-0.5, 0) NTLUIUNITO15 WU (ARFIMA Process) LAAIDIAIININTLIZNAINHTO B4
pmMIwadesuluFausz ez (Long Range Negative Dependence)

HUUT1a09 ARFIMA(1,d,3)-FIGARCH(1,d,1) Wyl ard luaaiaglu-Towu d og
Tu%99 (0,0.5) HINEAINTEUIUNMTOIT TN (ARFIMA Process) HNTLUINNTANNITLEZEN
A ' Aa = ¥ v a ..
(Long Memory) wsouganimsnamerdenulusuinszezen (Long Range Positive
' <3 o 1 [l [
Dependence) @3UAANAITHNLAZAAIANAANNG S TA1 d pg1usI9 (0.5, 0) NITVIUMS

[ L= = o A (] d‘d Lé [ a
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5.3.4 a;ﬂwamsmaemmm‘hamm%ﬁm-‘lﬂﬁm%w (ARFIMA-FIEGARCH)

MINHANIINATOUUDUTI009 ARFIMA(p,d,q)-FIEGACH(p.d,q) a1m1saaglda
HYUIIa09 ARFIMA(1,d,1)-FIEGARCH(1,d,1)  ARFIMA(I,d,2)-FIEGARCH(1,d,1)
ARFIMA(2,d,2)-FIEGARCH(1,d,1) tiag ARFIMA(3,d,3)-FIEGARCH(1,d,1) Wy a1d lu
aamLTuI aaanadifinga uazaaiag lu-Teau d oglugia (0,0.5) vwefenszuIums
91571171 (ARFIMA Process) 113y 1IUNI5AIINII52881 (Long Memory) W3 oiiuafifing

famedenu 1 uBIuInT2e2e17 (Long Range Positive Dependence)
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BINERGER ARFIMA(2,d,1)-FIEGARCH(1,d,1) Hay ARFIMA(3.d,1)-
FIEGARCH(1,d,1) Wy a1 d Tuaanaisusinazaananddmnga d oglusie (0,0.5) vuneda
ﬂizmumimﬁm (ARFIMA Process) WATLUIUMITANNITLELET) (Long Memory) 150
SugafitimsitanedoiuluBaanszoze17 (Long Range Positive Dependence) 7UARIA
alu-Towu s d g luss (0.5, 0) N5TVIUNMTOISHI (ARFIMA Process) HAAIBIAINT
s2aYNaNSe $aeiiimsiameIfeiuluFaans a1 (Long Range Negative Dependence)

HUUI1aed  ARFIMA(I,d,3)-FIEGARCH(1,d,1) ARFIMA(2,d,3)-FIEGARCH(1,d,1)
1Az ARFIMA(3,d,2)-FIEGARCH(1,d,1) wu1 a1 d luaaiaususinazaaing lu-Tewu d og
119749 (0,0.5) NUYAINTEUIUNITOI3 TN (ARFIMA Process) WNTZVIUMTANNINTLEZE?
(Long Memory) W%‘E)L‘]dJu(’]}’Nﬁﬁﬂﬁ‘ﬁﬂW1®1€ﬂﬁu1m%ﬁu3ﬂ§$8$fJTJ (Long Range Positive
Dependence) @aunaIanaamnde a1 d oglugae (0.5, 0) nFzUINMITOITTNT (ARFIMA
Process) MAAIBIANTIIZEZNANTD FaaRTmsHanIoIderiuluFanszeze1d (Long

Range Negative Dependence)

5.3.5 agﬂwanmﬁammm‘imm (Model Selection)

mslﬁammuﬁwammfﬁ\lm-‘lwm%%‘ﬁmmmnﬁqﬂﬁaaﬂ'w AIC BIC t1agHQC fie
ﬁqﬂﬁm%’umiwmnstﬁiwm%ijﬁuaummmmuﬁﬁmmuﬁ’mEN ARFIMA(3,0.0379,2)-
FIGARCH(1,0.4274,1) 191894  ARFIMA(1,0.0199,1)-FIGARCH(1,0.4330,1) tag
LUVII1A09 ARFIMA(1,0.0199,1)-FIGARCH(1,0.4330,1) 21Na1A U aalanadininsane
1UUADY ARFIMA(3,0.0324,3)-FIGARCH (1,0.4299,1) t1UU91884 ARFIMA(1,-0.0760,1)-
FIGARCH(1,0.3899,1) GHBTINRGRR ARFIMA(2,0.0896,1)-FIGARCH(1,0.3898,1) ANAIAY
nagaa1ng l-lonu1u AvUUUTIA09 ARFIMA(3,0.2774,2)-FIGARCH(1,0.3859,1) 1@

[

111191809 ARFIMA(3,0.3258,3)-FIGARCH(1,0.3835,1) 9nua1au

madenuuuinesersilin-lldmsyimumnzaniigadasa AIC BIC uagHQC fig
ﬁqaﬁm%nmiwmﬂm‘fﬁm%ﬁwﬁuamammsuﬁﬁmmuﬁmm ARFIMA(3,0.0539,2)-
FIEGARCH(1,0.6402,1)  11UU31a93ARFIMA(2,0.0338,2)-FIEGARCH(1,0.6347,1)  tag
HUUS1aD9 ARFIMA(1,0.0504,3)-FIEGARCH(1,0.6368,1) 9148181 aaianadiinsans
11UVI1A09  ARFIMA(3,0.0555,3)-FIEGARCH(1,0.7776,1) 111191209 ARFIMA(2,0.0680,1)-

FIEGARCH(1,0.7408,1) HALHUUINIADI ARFIMA(1,0.0515,2)-FIEGARCH(1,0.7311,1)
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auday tazaaiag lu-TowuAsUUDTIA09 ARFIMA(3,-0.1007,1)-FIEGARCH(1,1.8087,1)

HAZHUVIIA03 ARFIMA(3,1.0093,3)-FIEGARCH(1,0.7612,1) a1ua 1y

a d
5.3.6 a3UmwamsisziiiunanIsneInsol (Forecast Evaluation)

1 Aaa ! 4 o
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