R MR RIFIR AL
H= :

BIESSCU—2%. SCUET
Bk, 5 EERRmHE T

b3 %
#

FALR NG
BrEs+s

SCI 3%, 2021 &5
H¥FH1.208, FiEs

SCIHZ3, 2021 FE2m
B 1.968, HiER

) . ANHEF/ ——
W H JLE/ES o e BASS
i )
Empirical likelihood test for the JOURNAL  OF
application of swgmele in fitting an TIME SERTES | 20213 1/3/3 B
arma-garch model ANALYSTS HETFY 1 678
LT R . ECONOMETRIC
TJ:.bI FOR AERS) MJ:‘DIAN OF ERRORS THEORY g | s n
IN AN ARMA - GARCH MODEL Al
JOURNAL OF
Portmanteau-type test for unit root STATISTICAL
with heavy—tailed noige PLANNING Siis | ais 2 Sl L
AND
INFERENCE

SCHitR, 2021 5
TR 1.095, HiE

| | |

e B T

E: 1. &¥ESSCY/—%. SCIEI W, BmE T, MR F 2 R ER T E T, B IEF M 3IREIAIR B web of science.

2. EHFHIDE, EREMA,

3 UEBIAPRRE R A LI e T e R R S .



