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Variable Coefficient Std. Error z-Statistic Prob.
LTERROR -0.002567 0.001121 -2.408133 0.0160
LGOLD -0.016584 0.010561 -1.675444 0.0938
LEXCHANGE -0.008285 0.006390 -1.322138 0.1861
LOIL 0.021932 0.008153 2.938462 0.0033
C 0.046900 0.022039 2.144983 0.0320
AR(1) 0.779633 0.035648 21.94545 0.0000
MA(1) -0.285711 0.065572 -4.453939 0.0000
Variance Equation
C(®) -1.445165 0.171140 -8.444364 0.0000
C©) 0.336725 0.041432 8.127096 0.0000
C(10) 0.033725 0.025049 1.346350 0.1782
c(11) 0.867878 0.017294 50.18348 0.0000
R-squared 0.348524 Mean dependent var 0.003694
Adjusted R-squared 0.338728 S.D. dependent var 0.014352
S.E. of regression 0.011671 Akaike info criterion -6.272237
Sum squared resid 0.090580 Schwarz criterion -6.198749
Log likelihood 2131.016 Hannan-Quinn criter. -6.243784
F-statistic 35.57597 Durbin-Watson stat 1.999967
Prob(F-statistic) 0.000000
Inverted AR Roots .78
Inverted MA Roots .29
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