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4. Variance decomposition
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Dependent Variable: DN
Method: ML - ARCH (Marquardt) - Normal distribution

Variable Coefficient Std. Error z-Statistic Prob.
C 183.5730 189.7061 0.967671 0.3332
DN(-1) 1.036298 0.011496 90.14173 0.0000
MA(1) -0.491418 0.091028 -5.398552 0.0000
MA(2) -0.169071 0.068374 -2.472755 0.0134

Variance Equation

C 1.47E+08 60665341 2431355 0.0150

RESID(-1)"2 1.610365 0.597399 2.695629 0.0070
RESID(-2)"2 1.606719 0.591093 2.718218 0.0066
GARCH(-1) -0.998214 0.000931 -1072.018 0.0000
R-squared 0.595272 Mean dependent var 19846.60
Adjusted R-squared 0.578170 S.D. dependent var ~ 20043.87
S.E. of regression 13018.17 Akaike info criterion 20.79007
Sum squared resid 1.20E+10 Schwarz criterion ~ 21.03727
Log likelihood -771.6278 Hannan-Quinn criter. ~ 20.88878

Durbin-Watson stat 2.581309

Inverted MA Roots 72 =23
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