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Dependent Variable: R
Method: ML - ARCH (Marquardt) - Normal distribution
Included observations: 416 after adjustments
Convergence achieved after 23 iterations
Presample variance: backcast (parameter = 0.7)

Variable Coefficient Std. Error z-Statistic Prob.
11 0.007503 0.001497 5.012930 0.0000

12 0.013409 0.001206 11.11821 0.0000

13 0.017488 0.001646 10.62435 0.0000

14 0.009365 0.001643 5.701241 0.0000
@TREND -3.92E-05 3.85E-06 -10.17470 0.0000
AR(1) 1.698323 0.064266 26.42631 0.0000
AR(2) -0.722305 0.062599 -11.53867 0.0000
MA(1) -1.273875 0.101670 -12.52953 0.0000
MA(2) 0.282446 0.101587 2.780325 0.0054

Variance Equation

C(10) -0.855359 0.212503 -4.025160 0.0001
C(11) 0.273700 0.112091 2.441767 0.0146
C(12) 0.009332 0.097838 0.095382 0.9240
C(13) 0.127264 0.035880 3.546961 0.0004
Cc(14) 0.928640 0.021751 42.69341 0.0000
R-squared 0.400252 Mean dependent var 0.004313
Adjusted R-squared 0.380857 S.D. dependent var 0.016129
S.E. of regression 0.012691 Akaike info criterion -6.140730
Sum squared
residual 0.064747 Schwarz criterion -6.005081
Log likelihood 1291.272 Hannan-Quinn criterion. -6.087095
Durbin-Watson stat 2.008379

1. Autoregressive
2. Moving average
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