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Name of variable = X.

Standard deviation

Mean of working series = -0.05017

= 1.542258

Number of observations = 100
Autocorrelations

Corr
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" " marks two standard errors
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MEAN OF SERIES = 2.381
VARIANCE OF SERIES = 14.08
STANDARD DEVIATION OF SERIES =  3.752
R-SQUARE = 0.3046 R-SQUARE ADJUSTED = 0.2975
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VARIANCE OF THE ESTIMATE-SIGMA*x2 =  9.8810

STANDARD ERROR OF THE ESTIMATE-SIGMA =  3.1434
AKATKE INFORMATION CRITERIA -AIC(K) = 2.3306
SCHWARZ CRITERIA- SC(K) = 2.3827
PARAMETER ESTIMATES STD ERROR T-STAT
AR(C 1) 0.55355 0.8410E-01 6.582
CONSTANT 1.0629 0.3718 2.859
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FINAL STATISTICS :

LOG-LIKELIHOOD FUNCTION=  -171.6669
COEFFICIENTS

-0.7620487E-01 0.9699640 0.5844919
GRADIENT

0.6997699E-02 -0.5054584E-02 0.4353727E-03

SQUARED CORR. COEF. BETWEEN OBSERVED AND PREDICTED  0.00000

ASY. COVARIANCE MATRIX OF PARAMETER ESTIMATES IS ESTIMATED USING
THE INFORMATION MATRIX

LOG OF THE LIKELIHOOD FUNCTION = -171.667

ASYMPTOTIC
VARIABLE ESTIMATED  STANDARD T-RATIO PARTIAL
NAME COEFFICIENT ERROR  ———————- P-VALUE CORR.
MEAN EQUATION:
CONSTANT -0.76205E-01 0.11030 -0.69087 0.4896 -0.0700
VARIANCE EQUATION:
ALPHA_ 0.96996 0.21552 4.5006 0.0000 0.4156
ALPHA_ 0.58449 0.19297 3.0290 0.0025 0.2940
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sample 1 100
read(return.dat) x
genr XxX2=Xx*Xx

arima x2/nar=1

het x/presamp arch=1
stop
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FINAL STATISTICS :

LOG-LIKELIHOOD FUNCTION=  -171.5426
COEFFICIENTS

-0.5065512E-01 1.088327 0.6060171 -0.6814119E-01
GRADIENT

0.2108101E-02 -0.1923549E-02 -0.5379443E-02 -0.4818360E-02

ASYMPTOTIC
VARIABLE ESTIMATED  STANDARD T-RATIO PARTIAL
NAME COEFFICIENT ERROR  —————- P-VALUE  CORR.
MEAN EQUATION:
CONSTANT -0.50655E-01 0.10888 -0.46525 0.6418 -0.0474
VARIANCE EQUATION:
ALPHA_ 1.0883 0.33323 3.2659 0.0011 0.3162
ALPHA_ 0.60602 0.19176 3.1603 0.0016 0.3070
PHI_ -0.68141E-01 0.10344 -0.65876 0.5100 -0.0671

O0O00DO0OGARCH(1,1) 00 00ODDOODO0O SHAZAMOOOOO

sample 1 100
read(return.dat) x

het x/presamp arch=1 garch=1
stop
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