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Spedfication | Options

Mean equation
Dependent follomed by reerezzors & ARMA termz OR explicit eguation:

@sqria) ARCH-M:

MHaonhe -

“Wariance and distribution specification

Wariahce regressors

Model: | GARGH/TARGH M
Order:
BRCH: |1 Threzhold order: 1]
GARGH:| 1 Error distribution:
Restrictions: | Mane +|  |MNormal (Gaussian) -

Eztimation settines

Methad: |F'|F{GH - Autoregressive Conditional Heterozkedasticity -

Sample: | @g)
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Specification | Options

Eztimation Options Starting values

Optimization Starting coefficient values:

method: | EIAE S i | : :

Step method: |Marquardt ~r| |EUIEWS suppied '|
Prezample wariance:

Max Tterations: s00 -
|Elan::kn::ast with parameter = 0.7 v|

Convergence: noom

Backcaszt prezample M& terms
Dizplay iteration settings

Cioefficient name: C

Cioefficient covariance Derivatives
Covariance .
i ot Bollersley—Yooldridee - |

Iz numeric anly
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Yim = P*(tim) —P*(ticgm) 1 <1< m
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