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Dependent Variable: RM

Method: ML - ARCH

Date: 01/21/15 Time: 05:29

Sample (adjusted): 1370Q1 1389Q4

Included observations: 80 after adjustments

Convergence achieved after 27 iterations

Presample variance: backcast (parameter = 0.7)

GARCH = C(2) + C(3)*RESID(-1)"2 + C(4)*RESID(-2)"2 + C(5)*GARCH(
-1) + C(6)*GARCH(-2)

Variable Coefficient Std. Error z-Statistic Prob.

@SQRT(GARCH) 1.741079 0.193813 8.983312 0.0000

Variance Equation

C 7.160609 3.948619 1.813446 0.0698
RESID(-1)"2 -0.093800 0.034416  -2.725436 0.0064
RESID(-2)"2 0.098739 0.056055 1.761474 0.0782
GARCH(-1) 1.193682 0.323741 3.687149 0.0002
GARCH(-2) -0.789630 0.210358 -3.753739 0.0002

R-squared 0.091892 Mean dependent var 6.317121
Adjusted R-squared 0.091892 S.D. dependent var 3.625935
S.E. of regression 3.455324  Akaike info criterion 5.360431
Sum squared resid 943.2017 Schwarz criterion 5.539083
Log likelihood -208.4173 Hannan-Quinn criter. 5.432058

Durbin-Watson stat 2.792687




