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Dependent Variable: LOG(SR)
Method: ML - ARCH (Marquardt) - Normal distribution
Date: 03/19/12 Time: 17:06
Sample (adjusted): 1372 1387
Included observations: 16 after adjustments
Convergence achieved after 45 iterations
Bollerslev-Wooldridge robust standard errors & covariance
Presample variance: backcast (parameter = 0.7)
LOG(GARCH) = C(11) + C(12)*ABS(RESID(-1)/@SQRT(GARCH(-1))) +
C(13)*RESID(-1)/@SQRT(GARCH(-1)) + C(14)*LOG(GARCH(-1))

Prob. z-Statistic Std. Error  Coefficient Variable
0.0000 -4.191412 0.346970 -1.454296  @SQRT(GARCH)
0.0000 59.60468 0.091785 5.470819 C
0.0000 9.957778 0.175493 1.747524 DLOG(EXR)
0.0000 20.47442 0.301010 6.163003 DLOG(CPI)
0.0000 20.73723 0.241264 5.003155 DLOG(MS)
0.0000 -157.9560 4.73E-07 -71.47E-05 D(TD)
0.0000 13.71436 0.130215 1.785817 DLOG(EXR(-1))
0.0000 -11.56004 0.477956 -5.525185 DLOG(CPI(-1))
0.0000 16.10394 0.403798 6.502736 DLOG(MS(-1))
0.0000 -1121.106 6.99E-08 -7.84E-05 D(TD(-1))
Variance Equation
0.1428 -1.465497 2.780118 -4.074255 C(11)
0.1581 1.411323 1.442081 2.035241 C(12)
0.8384 0.203881 1.580944 0.322324 C(13)
0.5486 0.599933 0.709812 0.425840 Cc(14)
8.122248 Mean dependent var 0.989542R-squared
1.054315 S.D. dependent var 0.921565Adjusted R-squared
-0.034542  Akaike info criterion 0.295274S.E. of regression
0.641473 Schwarz criterion 0.174373Sum squared resid
7.51E-05 Hannan-Quinn criter. 14.27634Log likelihood
2.443710 Durbin-Watson stat 14.55704F-statistic

0.066052Prob(F-statistic)
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Dependent Variable: LOG(SR)
Method: ML - ARCH
Date: 03/19/12 Time: 17:07
Sample (adjusted): 1371 1387
Included observations: 17 after adjustments

Failure to improve Likelihood after 15 iterations

Bollerslev-Wooldridge robust standard errors & covariance

Presample variance: backcast (parameter = 0.7)

LOG(GARCH) = C(5) + C(6)* ABS(RESID(-1)/@SQRT(GARCH(-1))) + C(7)

*RESID(-1)/@SQRT(GARCH(-1)) + C(8)*LOG(GARCH(-1))

Prob. z-Statistic Std. Error  Coefficient Variable
0.0000 -7.894605 0.233224 -1.841212 @SQRT(GARCH)
0.0000 7.765345 1.331471 10.33933 C

0.0000 5.118749 0.502168 2.570472 LOG(EXR)
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6)

7)

8)

9)

10)

11)

12)

0.0000 -6.585536 0.425582 -2.802684 LOG(EXR(-1))
Variance Equation

0.9627 0.046797 0.813152 0.038053 C(5)

0.1112 -1.592707 0.750081 -1.194659 C(6)

0.0666 -1.834475 0.446575 -0.819231 C(7)

0.0054 2.780564 0.190846 0.530659 C(8)
8.001856 Mean dependent var 0.738541R-squared
1.135126  S.D. dependent var 0.535183 Adjusted R-squared
1.936253 Akaike info criterion 0.773900S.E. of regression
2.328353 Schwarz criterion 5.390290Sum squared resid
1.975228 Hannan-Quinn criter. -8.458147Log likelihood
1.916079 Durbin-Watson stat 3.631739F-statistic

0.038112Prob(F-statistic)
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