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On the Probabilistic Properties of a Family of GARCH Models
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Abstract: In this paper, we briefly review the history of ARCH( GARCH) models. And basing on the back-
ground, we develop a family of GARCH model hi= gi- 1+ ¢ 1A 1, then discuss the strict stationarity and er

godicity of a family of GARCH models , and give the sufficient conditions for the existence of higher order mo

ments of the models. We also simulate a sub-family of models in our models.
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