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(Secondary data)  
. . 2540  . . 2550 DATA STREAM

 ( Finance and Investment Center ) 

 
 

 

3.2  

 

 

3.2.1   (Unit Root Test) 

 

- (Augmented Dicky-Fuller test)  
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3.2.2  Auto Regressive Moving Average (ARMA(p.q)) 

 

ARMA(p,q)  
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3.2.3 Univariate ARCH/GARCH 
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3.2.4  Multivariate GARCH 
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