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Sδ

α,β GARCH(r, s)
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yt = µt + εt,

��/0"?*,"
εt = σtzt
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zt ∼ Sα(1, β, 0)
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0 < δ < α
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s ≥ 0
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r ≥ s
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∑
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∑
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δ
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)(1 + τ 2
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δ

2α cos(
δ

α
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��/0"?*,"
τα,β := β tan(απ/2)
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{

Γ(1 − δ) cos πδ
2
,
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δ 6= 1,

π/2,
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δ = 1.
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