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In this paper, we aim to use the Univariate Generalized Auto Regressive Conditional Heteroskedasticity (GARCH) model
which have been using a lot in forecasting the conditional volatility of time series. We investigate the ability of the linear
Univariate GARCH(p,q) to reproduce power law statistics and detect whether it has the pink noise out of power spectral
density function. For this investigation, we are exploring derivations of stochastic delay differential equations from linear
Univariate GARCH(p,q) process. (Received September 25, 2018)



