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The Study of TGARCH Modification and Competition with
EGARCH to Estimate the POPS in Taiwan Main Rivers

A E

E A B ALAE P AL A R x 8] singsuey(@ms28.hinet.net

RS

A% £ 24 B TGARCH(Threshold GARCH)# A » 4§ 4F & S AT 24
VECTOR-ARMA-EGARCH(V-EGARCH)A & 0 #7 B4R B AR 42 2 & M Eik X 277K
B b > #4635 APk A 445 A (Persistent Organic Pollutants, POPS)2 & R » 4277 )I| K88 IR
BEEA RS RHAEGEALTHERY Z 4 EIE sk GARCH £ F TGARCH &
EGARCH @£ A e 45 M -

% & 2474 8 » TGARCH 4% it EGARCH A4 % R B XA Hk

3 )%JL B 81 2 68 B SUR A E 0 122 TGARCH B R 20k 89 R A& M & H 3L £
B AM TFEEEALREEPOPS THSEZHHEIL XAXARSTRAMELE
BEAMEET  BRAKAEENER -t pEA—RILRESEYGZHERABBRST
TGARCH # & ¢ 4 8/t e 535 & R MRS /7 - sbsb > B HMER
(VARMA(1,0.2)-EGARCH(2,1)$2 VARMA(1,0.2)-TGARCH(2,1)) £ & # £ %577 )il K&
POPS & & £ 85 R 5 5] b 64 85 2 5 A7 S ALAR % T - RBERA AT F 5 Rt RIRE &4
B2 AR 2 BRI B A FURIAE S 0 RIS A 40 B KA R T & RBAT
VARMA(1,0.2)-EGARCH(2,1) Fa 45 /7 48 B+ (r) & 0.761 » VARMA(1,0.2)-TGARCH(Z,1)

FRIEE A A 0.793 o &y bb 7T HF #4208 8 R H A H & % 49 TGARCH B 5] T » R EEH

GRT2REREAE HARSZRAE

MistF : TGARCH » EGARCH ~ & # R ##%M - $ RB XK > a® ¥

Poster-22



