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() Equation: UNTITLED. Workfie: GARCHTEST:Garchtest, Cox

[V [Proc]Obiect] [Pt [ame  Fresee] [ stimate]Forecsttats Resias]

Dependent Variable: DLOG(CLOSING)

Method: ML - ARCH (Marquardt) - Normal distribution

Date: 07/19/12 Time: 17:44

‘Sample (adjusted) 4106/1992 410112002

Included observations: 2517 after adjustments

Convergence achieved after 18 iterations Select a ollwindow type

Presample variance: backcast (parameter = 0.7)

LOG(GARCH) = C(2) + C(3)"ABS(RESID(-1J@SQRT(GARCH(-1))) + C(4)
“RESID(-1)@SQRT(GARCH(-1)) + C(5)"LOG(GARCH(-1)) Enter the It of variables that can

Variable Coeficient  Sto.Eror  zStatistic  Prob. CC@ c@ c )

Rolling specification.

RRRRBRRRES 2[5

c 0000208 0000148 2015020 00439

Variance Equation

c@ 0322589 0032941 9792969  0.0000
c@) 0145133 0014468 1003161 00000
o) 0107232 0008949 1198291  0.0000
ag cts) 0977651 0002924 3343412 00000
R-squared -0.000139  Mean dependent var 0000417
AdjustedR-squared  -0.000139 S.D. dependentvar 0010033
SE of regression 0010033  Akaike info criterion -6.670860
Sum squared resid 0253283 Schwarz ciiterion 6659277

Log likelihood 8400277 Hannan-Quinn citer.  -6.666656 __

Running program in quiet mod. FL key breaks out of program. | DI

none | WF = garchtest
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() Equation: UNTITLED. Workfie: GARCHTEST:Garchtest, Cox

[V [Proc]Obiect] [Pt [ame  Fresee] [ stimate]Forecsttats Resias]

Dependent Variable: DLOG(CLOSING)

Method: ML - ARCH (Warquarat) - Normal distribution

Date: 071912 Time: 1744 Roling Specification and Storage Options

‘Sample (adjusted) 410611992 410172002

Included obsenvations: 2517 afer adjustments Stort datefobs,

‘Convergence achieved after 18 fterations etest

Presample variance: backcast (parameter = 0.7)

LOG(GARCH) = C(2) + C(3)"ABS(RESID(-1/@SQRT(GARCH(-1))  C(4) [
“RESID(-1)@SORT(GARCH(-1)) + C(5)'LOG(GARCH(-1)) oaforjz00

Variable Coefficient ~ Std.Error  zStatistic  Prob. [Clstore P-values

RRRRBRRRES 2[5

[ store Std. Errors

c 0000298 0000148 2015029  0.0439 [Clstore R-squareds

Variance Equation

c@ 0322589 0032941 9792969  0.0000
c@) 0145133 0014468 1003161 00000
o) 0107232 0008949 1198291  0.0000
ag cts) 0977651 0002924 3343412 00000
R-squared -0.000139  Mean dependent var 0000417
AdjustedR-squared  -0.000139 S.D. dependentvar 0010033
SE of regression 0010033  Akaike info criterion -6.670860
Sum squared resid 0253283 Schwarz ciiterion 6659277

Log likelihood 8400277 Hannan-Quinn citer.  -6.666656 __

Running program in quiet mod. FL key breaks out of program. | DI

none | WF = garchtest





