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(*) CRAN (Comprehensive R Archive Network) :
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rugarch®CRAN~_—

rugarch: Univariate GARCH Models

ARFIMA, in-mean, external regressors and various GARCH flavors, with methods for fit, forecast, simulation, inference and plotting.

Version: 1.4-4

Depends: R (= 3.5.0), methods, parallel

Imports: Rsolnp, nloptr, ks, numDeriv, spd, xts, zoo, chron, SkewHyperbolic, Rcpp, graphics, stats, grDevices, utils
LinkingTo: Rcpp (= 0.10.6), RcppArmadillo (= 0.2.34)

Published: 2020-07-16

Author: Alexios Ghalanos [aut, cre], Tobias Kley [ctb]

Maintainer: Alexios Ghalanos <alexios at 4dscape.com>

License: GPL-3

Copyright: see file COPYRIGHTS

URL: http://www.unstarched.net, https://bitbucket.org/alexiosg
NeedsCompilation: yes

Citation: rugarch citation info

Materials: README Changelog

In views: Finance, TimeSeries J:b ) l/ \/ Z v i | }[/ —F 75 ﬁ EEE =
CRAN checks: rugarch results /
- FLBBEAE Sy S — U S

Reference manual: rugarch.pdf

Vignettes: Introduction to the rugarch package

Downloads™

Package source: rugarch 1.4-4.tar.gz
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(B]) “rugarch”& WS /8w o —I D “ugarchfit” & W5 BEEOFEWAZ Y 7- WiGE

C O n S O | e @ @ O) I %.% —F C: ugarchfit-methods {rugarch}
function: Univariate GARCH Fitting

> ?ugarchfit oeserpton

Method for fitting a variety of univariate GARCH models.

Usage
ugarchfit (spec, data, out.sample = 0, solver = "solnp", solver.control = list(),
fit.contreol = list(stationarity = 1, fized.se = 0, scale = 0, rec.init = 'all’,
L AN TEnter& 89 & it
N numderiv.control = list(grad.eps=le-4, grad.d=0.0001,
grad.zero.tol=sgrt(.Machinefdouble.eps/7e-7), hess.eps=le-4, hess.d=0.1,
hess.zero.tol=sgrt (.Machineidouble.eps/T7e-7), r=4, v=2),...)
-_ > E N —
E- l ng_c)l_lﬁb\a:%/l\éﬂ%o Arguments
data A univariate data object. Can be a numeric vector, matrix, data.frame, zoo, xts, timeSeries, ts or irts object.
spec A univariate GARCH spec object of class uGARCH=pec.
out.sample A positive integer indicating the number of periods before the last to keep for out of sample forecasting (see details).
solver One of either “niminb”, “solnp”, “Ibfgs”, “gosolnp”, “nloptr” or *hybrid” (see notes).
solver.control Control arguments list passed to optimizer.
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» AR(p)E T /L (Autoregressive model ; B2 RIFET /L)

Vi =C+ P1Yi—1 + P2YVi2 T+ OpYip + &

» MA(q)ET /L (Moving average model ; ZEIFEHETIL)

Ye = U + Et + Qlet_l + 92€t_2 + oo 4 qut—q
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> GARCHTE 7 /L(Generalized autoregressive conditional heteroskedasticity model)
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he = w + aquf_q + Brheq
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» DCCE 7 /L(Dynamic conditional correlation model)
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H;=DRD, = [diag(hn,t» '“»hnn,t)]l/z R, [diag(hn,t» " hnn,t)]l/z
(diagQlxHy ANDODEBEZAETABD ICFONAITHI. R LHEEITH)

R; = [diag(qll’t’ e an,t)]_l/z Q, [diag(CI11,t» e an,t)]_l/z

Q:=(1—a—b)Q+ag,_1&;_1 + bQs_4

(g, |FBEAVIRETH Y. & =D;lu, & EE

(2 HTse & TsuiBlDODCCETFILEHH 5)



