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EViews - [Logl: DCC Workfile: ALL DATAZ:Unitied]

View[Proc]Object][Prin [ Name] Freeze] [1nsetitstimate stats[Spec]

LogL:DCC

Date: 09123/15 Time: 13:13
|| samle: 110612000 1212512013
Included observations: 3645

Evaluation order. By obsenvation

Method: Maxdmum Likelinood (BHHH)

Estimation settings: tol= 1.0-05, derivs=accurate numeric
Iniial Values: ALPHA(1)=0.04000, BETA(1)=0.94000, GAMMA(1)=0.02000
Failure to improve Likelinood after 9 ierations

Overflow - Missing data generated in "SERIES QLIF =
(QBARI - (ALPHA()"2*QBARIL - (BETA(1))*2QBARI1 +
(GAMMA(L))*2"NBARL1) + (ALPHAC) A2 ELINC1) +
(GAMMA(L))*2"NIIN(-1) + (BETA(L)"2°QUL(L)".

[

Coeficient St Eror  zStatistic _Prob.
ALPHA() 6657015 7159164 0009299 09926
BETA(1) 1401169 907.4393 =
GAMMA(T) 6958928 4762495 | EorMessage

Log licelinood 3036.769  Akalke nfo c

Aug.log kelinood 0833133 Schwarz cie|

Number of Goefs. 3 Hannan-Qui

includes volatility parameters

% ISINFERENCE - Boolean indicating whether likelihood is used
for making inference, in which case

® no transformations are made to parameters.
%  Gscane - K by 1 vector used in 2-stage to scale the
intercept. See DCC.

% UNIVARIATE - Cell array of structures containing
information needed to compute volatilities.

®

% oureUTs:

s 1L - The log likelihood evaluated at the
PARAMETERS

s £ loa=likalihand:
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