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Micro-Aspect Analysis on Beijing’s Temperature
Change Based on Asymmetrical CARCH Model

LIU Xin
Minzu University of China, Beijing 100081

Abstract: In order to study the microscopic features of Beijing”’ s temperature data, an asymmetrical
CARCH model is set up for Beijing’s daily average temperature data, daily minimum temperature data and
daily maximum temperature data during 1952 —2006. The results show that Beijing’s temperature has a
rising trend overall. However, daily maximum temperature and daily average temperature will rise in a
limited range, and daily minimum temperature will rise in a larger extent; the changing ranges of daily
maximum temperature and daily average temperature will be in a limited extent, but the changing range of
daily minimum temperature will be in a larger scope. Temperature warming makes sense to the rising trend
on all scopes, but cooling only makes sense to the daily minimum temperature.
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Table 1 Microscopic significance of asymmetrical

CARCH model coefficients’ to temperature changes
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Table 2 Fitting results of asymmetrical CARCH
model to Beijing’s temperature data

H 3R H 5 A%l H 5z i i

A 0.9927(0.0000) * * 0. 9905¢0. 0000) * * 0.9861(0. 0000) * *
a 0.0654(0.0000) * * 0.0489(0.0000) * * 0.1176(0. 0000) * *
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Table 3 Fitting residuals’ ADF test of asymmetrical
CARCH model to Beijing’s temperature data

R
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Table 4 Fitting residuals’ ARCH LM test of asymmetrical

CARCH model to Beijing’s temperature data

F il &
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