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Non-Gaussian Innovations Impact on Time Series Analysis and

the premise of additive mistakes and through linking statistical moments from e
These elements consist of multiplicative noise, nonlinear correlations betwe
error variances (heteroscedasticity), and univariate error non-Gaussianity. It i
and historical past errors are unrelated. As a result, the skewness and kurtosi
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Conclusions and in addition work
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