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FORECASTING VOLATILITY OF FINANCIAL

PARAMETERS: THE ADAPTIVE APPROACH
V. V. Davnis, A. B. Timchenko

The variant of model of R. Engle in which it is conditional heteroscedastic residuals is offered are
predicted with the help of adaptive regress. Computing experiments according to the given variant of
model have shown substantial increase of accuracy of a prediction of a level expected volatility. This fact
causes interest and focus on continuation of researches in the given direction.
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