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1- Auto Regressive Distributed Lag
2- Generalized Auto Regressive Conditional Heteroscedasticity
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2- State Variable
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1- Auto Regressive Conditional Heteroscedasticity
2- Generalized Auto Regressive Conditional Heteroscedasticity
3- State Space
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.043296  Probability 0.370692
Obs*R-squared 2.445057  Probability 0.294485

30 d‘“‘s".’.)b QWU ua.u.:r.m.: LS‘)'.’ ARCH uﬁ‘)T -39 o)Lo.o.'Za Jj..x.?

ARCH Test:
F-statistic 4105292  Probability 0.054500
Obs*R-squared 3.786430  Probability 0.051670

1 - Autoregressive Integrated Moving Average
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