2000 2

2002
TOPIX
TOPIX
TOPIX
10
5
TOPIX
ARCH
2002 4

ARCH

TOPIX 2003 3 700
210
2002 4
TOPIX
TOPIX
TOPIX
Tokunaga(1997)
ARCH GARCH(1,1)
ARCH
ARCH

CHOW



