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        3.2.2) (Unit Root Test) 

(Secondary Data) (time series data)                       
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3.2.3) GARCH-in-mean (GARCH-M)  

                     

GARCH (p,q)-M  
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  3.6) (3.5) (3.8) lag p q 3.2 
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  3.7) GARCH-M Akaike Information Criterion 

(AIC) Schwarzt Criterion (SC)  
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ADF time trend 
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3.2.5) (error-correction model: ECM) 
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 3.2.6) (Causality Test) 

   Granger causality test EthD  TthD  
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