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Generally Accepted Risk Principles(GARP),Cooper’s & Lybrand.
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Ordinary Least Squares Estimates

SSE 0.37825036 DFE

MSE 0.0006062 Root MSE
SBC -2851.1082 AlC

Regress R-Square 0.0000 Total R-Square
Durbin-Watson 2.0735 Pr<DW
Pr>DW 0.1791

624
0.02462
-2855.546
0.0000
0.8209

NOTE: Pr<DW isthe p-value for testing positive autocorrelation, and Pr>DW is the p-value for

testing negative autocorrel ation.

Qand LM Testsfor ARCH Disturbances

Order Q Pr>Q LM Pr>LM
1 0.0062 0.9371 0.0063 0.9365
2 0.0205 0.9898 0.0132 0.9934
3 0.3593 0.9485 0.3117 0.9578
4 7.7751 0.1002 7.4387 0.1144
5 7.9259 0.1604 7.5752 0.1813
6 8.2488 0.2204 7.8300 0.2508
7 8.5985 0.2828 8.3717 0.3010
8 8.7187 0.3666 8.4250 0.3931
9 8.7188 0.4636 8.5643 0.4784
10 8.7878 0.5524 8.9333 0.5384
11 8.8078 0.6396 8.9333 0.6280
12 9.1683 0.6885 9.6212 0.6492
Standard Approx
VaRiable DF Estimate Error tValue Pr>t|
Intercept 1 -0.000995 0.000985 -1.01 0.3125
Q LM 1-12
0.10 248
VaR
VaR VaR
95% 99%
40.87% 53.78%
6.52 7.12
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