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Response of LOGAP] to (U

GARCH (5051 gl

Dependent Variable: LOGAPI
Method: ML - ARCH (Marquardt) - Normal distribution
Date: 08/16/11 Time: 02:08

Sample: 1353 1386

Included observations: 34

Convergence achieved after 47 iterations

Presample variance: backcast (parameter = 0.7)
GARCH = C(7) + C(8)*GARCH(-1)

Prob. z-Statistic Std. Error Coefficient Variable
0.1153 1.574875 1.577006 2.483588 C
0.2926 -1.052354 0.158592 -0.166895 LOGAVA
0.0000 -4.426835 0.036815 -0.162973 LOGOPEN
0.6998 0.385650 0.010958 0.004226 LOGRER
0.0320 2.144999 0.066373 0.142369 LOGM2
0.0000 11.96583 0.072328 0.865463 LOGCPI
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Variance Equation

0.8692 0.164663 0.003660 0.000603 Cc

0.6234 0.491107 1.539917 0.756265 GARCH(-1)
3.215686 Mean dependent var 0.999263 R-squared
1.818944 S.D. dependent var 0.999065 Adjusted R-squared
-2.747111 Akaike info criterion 0.055626 S.E. of regression
-2.387967 Schwarz criterion 0.080451 Sum squared resid
-2.624632 Hannan-Quinn criter. 54.70088 Log likelihood
1.296473 Durbin-Watson stat 5037.029 F-statistic

0.000000 Prob(F-statistic)



www.SID.ir

