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Date: 04/27/11 Time: 10:02

Sample: 1/26/2001 3/25/2011

Included observations: 531

Q-statistic probabilities adjusted for 2 ARIMA term(s)
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Dependent Variable : LUSDX

Method: ML~ARCH(Marquardt )~Normal distribution
Date:05/12/11 Time:12:53
Sample (adjusted ):1/12/2001 3/25/2011
Included observations: 533 after adjustments
Convergence achieved after 97 iterations

Presample variance : backcast( parameter=0.7)

GARCH=C(2)+C(3) * RESID(—1)"2+C(4) * GARCH(-1)

Coefficient | Std. Error | z—Statistic | Prob.

LUSDX(-1) 0.999 819 | 0.000 109 | 9 164.146 | 0.000 0
C 490E-06 | 3.51E-06 | 1.394 140 | 0.163 3
RESID(-1)"2 0.070 000 | 0.026 522 | 2.639 252 [ 0.008 3
GARCH(-1) 0.896 498 | 0.043 014 | 20.841 79 | 0.000 0
R—squared 0.992 266 | Mean dependent var 4.488 798
Adjusted R—squared | 0.992 222 |S.D. dependent var 0.136 576
S.E. of regression 0.012 045 | Akaike info criterion | —6.046 859
Sum squared resid 0.076 747 | Schwarz criterion —6.014 750
Log likelihood 1615.488 | Hannan—Quinn criter | —6.034 294
Durbin—Watson stat | 1.996 147
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