13 5 Vol.13 No.5
2006 10 Journal of Putian University Oct. 2006

1672-4143 2006 05-0016-04 0211.6 A

ARCH

361005

ARCH
ARCH
ARCH(p)

Stationarity for a Finite- order ARCH- type Bilinear Model
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Abstract In this paper, a finite-order ARCH-type bilinear model is presented. The strict stationarity and
ergodicity of this model are discussed. Moreover, as an application of the results above, the sufficient and

necessary condition for the strict stationarity of the classical ARCH(p) model is deduced.
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