[bookmark: _GoBack]The screen shot for the DCC(1,1)  
[image: ]

Screen shot when you run the test.
[image: ]
image1.png
4
File Edit Object View Proc Quick Options Add-ins Window Help

Command a

DCC(11) Model-2 Step Estimation x

Returm series (a5 separate series or 2 group) Intial coefficent vector for Theta (optiona)
bralusa

s
Exogenous varisbes i the mean equation (s separate seres or =tng

agroup) [ Asymmetic DCC Model T cope B x
o S|E = e Wopen “E Weeky Datawnalysise
[View [Proc] Osject] [Save Freeze [ etais=/-] [ Show  Fetcstoe  Detete Genr saf Ao e e 1/10/2003 272872014
Range: 1/1012003 1272612014 — 625 0bs ]“" = et st
‘Sample: /1012003 1212612014 — 625 0bs orag oy e
@ austalia @ wnisia Exogenous varisbles inthe variance equation as separate seres
£4 botswana £ uk ora group) Qoes
4 brazi 4 usa usal Otumeric
£ bvm £4 zambia
3 ze squared coeficen
g e e i e ot Do st e
£4 china @GARCH Maximum iterations
% :;‘fm OGR/TARCH 500
&4 france L Convergence toerance
£ germany
&3 hong_kong Backcasting parameter for al presample variances (e.g. 0.7) =05
& india B
& japan Save univariate GARCH output
g, P —————————
&3 morocco o — —_
9 moroccs = ditrbuton (for both nivariate and mltvariate) e p
£4 nigeria ol
£4 resid Ostudent's-t
&4 rssia Add-in written by
£4 singapore ‘Eren Ocakverd, 2014
£4 south_africa
§4 switzerland
<>\ Untitied [ New Page Lo Cancel
< >
Running program in quiet mode. F1 key breaks out of program. | DB = none | WF = weekiy log return al markets

=4 e





image2.png
4
File Edit Object View Proc Quick Options Add-ins Window Help

Command ax

5] Command [l Capture

] Workfile WEEKLY LOG RETURN ALL MARKETS -
[View[Proc]Object] [ save Frecae et /-] [show Fetchstore Deite] Genr sampe]

Range: 111012003 12/2612014 — 625 0bs Fier: * & Eviews 9 X
‘Sample: 1/10/2003 1212612014 — 625 0bs Order: Name

australia A tunisia EViews 9 has stopped working
botswana =

orazil & usa
ovm &3 zambia
c

canata

china

date

eqypt Debug Close program
france

germany

hong_kong

india

Japan

kenya

mauriius

morocco

namibia

nigeria

resid

wssia

singapore

4 soutn_afica

3 switsrlana

<>\ Untitied | New Page

A problem caused the program to stop working correctly.
Windows will close the program and notify you if a solution is
available,
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