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Dependent Variable: F

Method: ML - ARCH (Marquardt) - Normal distribution
Date: 12/09/10 Time: 05:48

Sample (adjusted): 10/14/1384 11/04/1387

Included observations: 1117 after adjustments
Convergence achieved after 28 iterations

MA backcast: 10/13/1384, Variance backcast: ON
GARCH = C(10) + C(11)*RESID(-1)"2

Coefficient Std. Error z-Statistic Prob.

C 0.000906 0.000381 2.379524 0.0173
AR(1) -0.324020 0.027943 -11.59562 0.0000
AR(2) -0.273481 0.022951 -11.91570 0.0000
AR(3) -0.229360 0.021859 -10.49274 0.0000
AR(4) -0.236298 0.018848 -12.53702 0.0000
AR(5) -0.239113 0.021954 -10.89168 0.0000
AR(6) -0.253374 0.019157 -13.22629 0.0000
AR(7) 0.552126 0.022830 24.18391 0.0000
MA(21) 0.131621 0.031738 4.147053 0.0000

Variance Equation

C 0.000429 2.08E-05 20.65441 0.0000
RESID(-1)"2 0.801163 0.068786 11.64714 0.0000
R-squared 0.0642398  Mean dependent var 0.000242
Adjusted R-squared 0.477718  S.D. dependent var 0.044598
S.E. of regression 0.032230  Akaike info criterion -4.300309
Sum squared resid 1.148917  Schwarz criterion -4.250889
Log likelihood 2412.723  F-statistic 103.0775
Durbin-Watson stat 2.061206  Prob(F-statistic) 0.000000
Inverted AR Roots .68 .59-.74i .59+.74i -.22+.95i
-.22-.95i -.88+.42i -.88-.42i
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[Test for Equality of Means of ARINA
(Categorized by wvalues of R

Date: 1202190 Time: 23:29
Sample: 1012010 1102010
Included observations: 10

hiethod of walue Frobability
L rova F-statistic 3, B) 13.32191 0.0046
I nalysis of “ariance
[Source of “ariation df  Surm of Sg. Mean Sq
Eetween 3 A0S21247 13607052
ithin =] B128435. 1021406,
[Total a 4694965585 5216632
Test for Equality of heans of SRS,
Categorized by values of YWWDRE
Date: 1209190 Time: 23:34
Sarmple: 1012010 11052010
Included obserations: 10
hethod df “alue Probability
Anova F-statistic (3, 6 13.32191 0.0046
Analysis of Wariance
Source of “Wariation df Surm of Sq Mean Sq
Between 3 A0S21247 13607052
Whithin =1 6125435 1021406
Total a AE249635 S216632.
Test for Equality of WMeans of MR
Categorized by values of WD
Date: 120240 Time: 235:36
Sarmple: 1012010 1A 02010
Included cbservations: 10
rlethod of “alue Frobahbility
Anowa F-statistic =, B) S 54129 o.oool
Analysis of Wariance
Source of “Wariation df Surm of Sqg. Mlean Sqg.
Between 3 AFSF G4 TaA525591
W ithin =1 1597270, 2663258 4
Total a 45175645 S0195165.
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