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The Limit Behavior of a AR(1)-ARCH(1) Model under
the Random Environment

XTAO Xinling, YU Zheng
(School of Math-Sciences&fomputing Technology » Changsha 410075, China)

Abstract . The idea of [3] is adopted in this dissertation- By applying the ergodicity theory of Markov chains on general
state space we discuss the limit behavior of the iterative sequence defined by a AR(1) —ARCH(1) model in random en-
vironment and obtain some sufficient conditions for their convergence - The AR (1) “ARCH(1) model in random envi-
ronment studied by the author reflect the phenomenon that dynamic system is interfered by random environment , so it can
better imitate many substantial problems in the real world-
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