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ABSTRACT
GARCH (Generalized Auto-Regressive Conditional Heteroskedasticity) model proposed by Professor Engle is 

successful to analyze the volatility of stock price. In this paper GARCH model is used to analyze the volatility 

of web news events and public attitudes by the data coming from typical news events in famous web. The 

results show that the volatility of web news events and public attitudes are suitable to GARCH model by 

some adjusting and test of parameters. 

KEYWORDS
Web News; Public Attitude; Volatility Analysis; GARCH Model 

Cite this paper
Yu, P. , Liu, T. & Ding, Q. (2012). Volatility Analysis of Web News and Public Attitude by GARCH Model. 

Psychology, 3, 610-612. doi: 10.4236/psych.2012.38092.  

References

OPEN   ACCESS

[1] Bollerslev, T. (1986). Generalized autoregressive conditional heteroskedasticity. Journal of 

Econometrics, 31, 307-327. Hdoi:10.1016/0304-4076(86)90063-1 

[2] Engle, R. F. (1982). Autoregressive conditional heteroskedasticity with estimates of variance of UK 

inflation. Econometrica, 50, 987-1008. doi:10.2307/1912773 

[3] Lin, H., Zhang, Y. B., Tong, H. Q., Tong, Q. L., & Liu, D. S. (2011). Study on psychological crisis 

evaluation combining factor analysis and neural networks. Psychology, 2, 138-

142.doi:10.4236/psych.2011.22022 

[4] Lu, T. J. (2010). Research on the crisis information communication and response method in the 

internet. Master’s thesis, Beijing: University of Science and Technology of China. 

[5] Pan, C. X. (2011). Analysis of evolvement stages of public opinion in web. Computer and 

Modernization, 10, 203-206. 

[6] Qi, H. F. (2008). Research on hot topic detection and event tracking in network public attitude. 

Master’s thesis, Harbin: Harbin Engineering University. 

[7] Sun, B. Q., & Dong, J. W. (2011). Monitoring model on diffusion law identification of network public 

attitude for major public crisis. Journal of Harbin Institute of Technology(Social Sciences Edition), 13, 

92-97. 

[8] Tong, H. Q. (2005). Data analysis & statistical computation software (DASC). Beijing: Science Press. 

[9] Tong, H. Q., Krishna, K. T., & Huang, Y. X. (2011). Developing eco- nometrics. Chichester: John Wiley 

& Sons. Hdoi:10.1002/9781119954231 

[10] Tong, Q. L., Zou, X. C., Gong, Y., & Tong, H. Q. (2010). Analysis of psychological health and life 

qualities of internet addicts using structural equation model. Psychology, 1, 22-

26.doi:10.4236/psych.2010.11004 

● Open Special Issues

● Published Special Issues

● Special Issues Guideline

PSYCH Subscription

Most popular papers in PSYCH

About PSYCH News

Frequently Asked Questions

Recommend to Peers

Recommend to Library

Contact Us

Downloads: 247,430 

Visits: 545,785 

Sponsors >>



[11] Tomas, C. A., & Peter, I. (1997). Informetric analyses on the world wide web: Methodological 

approaches to “webometrics”. Journal of Documentation, 53, 404-426. 

[12] Wei, J. C. (2006). Research on analysis and evaluation of social affects of crisis events. Doctor thesis, 

Beijing: University of Science and Technology of China. 

[13] Xie, H. G., & Chen, Z. R．(2006). Internet information and the pattern of public attitude analysis in 

depth. Journal of China Youth University for Political Sciences, 25, 95-100. 

Home | About SCIRP | Sitemap | Contact Us

Copyright © 2006-2013 Scientific Research Publishing Inc. All rights reserved. 


