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LogL: markov-switching

Method: Maximum Likelihood (BHHH)

Included observations: 67

Evaluation order: By observation

Estimation settings: tol= 0.00100, derivs=accurate numeric
Convergence achieved after 29 iterations

Coefficient Std. Error z-Statistic Prob.
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LogL:markov-switching
Method: Maximum Likelihood (BHHH)
Included observations:67
Evaluation order: By observation
Estimation settings: tol= 0/00100 derivs=accurate numeric
Convergence achieved after 33 iterations
Coefficient  Std. Error z-Statistic Prob.
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