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On the Strict Stationary Property and the Ergodicity
of a Model for Asymmtric GARCH

LIU Jt chun
(Dept. of Math. , Xiamen U niv., Xiamen 361005, China)

Abstract: In this paper, the author discuss the strict stationary property and the ergodicity of a new model for
asymmetric general autoregressive conditional heteroskedasticity, and give the sufficient conditions for the exis
tence of everr order moments of the model.
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