Adam Řehůřek 4mef1 – dáta Lenovo (Lenovo Group – LHL.DE)

· Cvičenie z časových radov (30.11.2009)

· Denné dáta 30.11.2008 – 30.11.2009 (249 hodnôt výnosov)
Model ARCH(1), t.j. p=1, q=0, r=0

[image: image1.png]Dependent Variable: LENOYO

Method: ML - ARCH (Marguardt) - Normal distribution
Date: 11/30/03 Time: 11:12

Sample: 1249

Included observations: 249

Convergence achieved after 10 iterations

Presample variance: backcast (parameter = 0.7)
GARCH = C(2) + C(3FRESID(-1)2

Coefficient  Std. Error  z-Statistic  Prob

c 0002080 0003456 0833431 04046
Variance Equation

c 0002851 0000237 1201434 00000
RESID(-1)2 03089557 0106169 2815708 00035
R-squared 0000022 Mean dependentvar 0002587
Adusted R-squared  -0008152  5.D. dependentvar  0.066895
SE.ofregression  D.0B7168  Akaike info criterion  -2.707320
Sum squared resid 1.109831  Schwarz criterion 2664941
Lag likelinood 3400613 Hannan-Quinn criter.  -2690262

Durbin-Watson stat 2899999





[image: image2.png]Correlogram of Standardized Residuals Squared

Date: 11/3003 Time: 11:19
Sample: 1249
Included observations: 249
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