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We provide a closed-form estimator based on the VARMA representation for 
the unrestricted multivariate GARCH(1,1). We show that all parameters can be 
derived using basic linear algebra tools. We show that the estimator is 
consistent and asymptotically normal distributed. Our results allow also to 
derive a closed form for the parameters in the context of temporal aggregation 
of multivariate GARCH(1,1) by solving the equations as in Hafner [2008]. 

Submission history
From: Federico G. Poloni [view email] 

[v1] Fri, 15 Mar 2013 11:24:46 GMT (21kb)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact. 

Download:
● PDF 
● PostScript 
● Other formats 

Current browse context:
math.ST
< prev | next > 
new | recent | 1303

Change to browse by:
math
stat 

References & Citations
● NASA ADS 

Bookmark(what is this?) 

         

 

Subjects: Statistics Theory (math.ST)
MSC classes: 62M10, 91B84, 65F30
Cite as: arXiv:1303.3740 [math.ST]
  (or arXiv:1303.3740v1 [math.ST] for this version)

We gratefully acknowledge support from
the Simons Foundation

and member institutions 

(Help | Advanced search)

    

Search or Article-id

All papers Go!


