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 3      . FIGARCH

Method: Maximum Likelihood-TMVGARCH
Convergence achieved after 55 iterations

 Value Std. Error t value Pr(>|t|)

d 0.093017 0.025724 3.616 0.0003
ARCH )11( 0.199604 0.02926 6.821 0.0000
ARCH )12( 0.364757 0.050943 7.160 0.0000
ARCH )13( 0.166342 0.014203 11.711 0.0000
ARCH )21( 0.074608 0.006117 12.196 0.0000
ARCH )22( 0.105814 0.029973 3.530 0.0004
ARCH )23( 0.030194 0.004573 6.630 0.0000
ARCH )31( 0.020587 0.050212 0.4100 0.6818
ARCH )32( 0.64737- 0.101129 6.401- 0.0000
ARCH )33( 0.186737 0.028576 6534 0.0000

GARCH )11( 0.667125 0.07368 9.054 0.0000
GARCH )12( 1.27357- 0.212727 5.986- 0.0000
GARCH )13( 0257336- 0.049042 5.247 0.0000
GARCH )21( 0.228557 0.037445 6.103 0.0000
GARCH )22( 0.025158 0.114447 0.219 0.8260
GARCH )23( 0.16586- 0.023577 7.034- 0.0000
GARCH )31( 0.500167 0110948 4.508 0.0000
GARCH )32( 2.862233 0.202213 14.154 0.0000
GARCH )33( 0.445454 0.068002 6.550 0.0000

AIC = 21.5399- BIC= 21.41883-

1. Anti-persistent
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