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View]Proc| Obj mlpﬁm Name FreezelBlima(e For [ Stats | Resi ds_ Dependent followed by regressors & ARMA terms OR explicit equation: ARGHM: _
Method: ML ARCH - Normal distribution (BFGS / Marquardt steps) None v ~
Date: 02/14/18 Time: 23:59
Sample (adjusted): 1/06/2010 6/30/2017
Included observations: 1890 after adjustments Variance and distribution specification )
Conver_gence acr_ﬂeved after 38 itera_tions ) Model: | GARCH/TARCH o Variance regressors: _—
Coefficient covariance computed using outer product of gradients Inasdaqr Iftser Isser Inikkeir Idaxr
Presample variance: backcast (parameter = 0.7) Order:
GARCH = C(3) + C(4)"RESID(-1)2 + C(5)*GARCH(-1) + C(6) ARCH: |1 Threshold order: |0
*LNASDAQR + C(7)"LFTSER + C(8)"LSSER + C(9)"LNIKKEIR + GARCH: 1
C(10)"LDAXR i Error distribution:
Restrictions: | None N Normal (Gaussian) N
Variable Coefficient  Std. Error  z-Statistic Prob.
[ 0.144844 0.022734 6.371373 0.0000 Estimation settings.
AR(1) 0.186792  0.025574 ~ 7.303980  0.0000 Method: | ARCH - Autoregressive Conditional Heteroskedasticity v
Variance Equation Sample: | 1/04/2010 6/30/2017
[ 0.066232 0.010082 6.569234 0.0000
RESID(-1)"2 0.172346 0.019873 8.672287 0.0000
GARCH(-1) 0754346 0.024247 3111132 0.0000 oK &
LNASDAQR 0.022202 0.009860 2251726 0.0243
LFTSER -0.009423 0.011987  -0.786082 0.4318
LSSER -0.002485 0.007229  -0.343719 0.7311
LNIKKEIR 0.005713 0.006817 0.837997 0.4020
LDAXR -0.033867 0.009273  -3.651999 0.0003
R-squared 0.014154 Mean dependent var 0.083461
Adjusted R-squared 0.013632  S.D. dependent var 0.894576
S.E. of regression 0.888457  Akaike info criterion 2.471687

Sum squared resid 1490.305 Schwarz criterion 2.501022
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