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Abstract:
This study aims at estimating value at risbabai Stock Market as a tool to
assess investment risks in the stock markets. Tiestipn is: What is the best

model for estimating value at risk in order to assavestment risks in Dubai
Stock Market?
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Dependent WVariable: RETLIRRM

Method: ARMAS Maxirmum Likelihood (OFP G - BHHH)

Crate: 05/20/12 Time: 1617

Sample: 1 1252
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Convergence achieved after 29 iterations

Coefficient covariance computed using cuter product of gradients
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Test Equation:
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Drate: 0S/20/19 Time: 17232

Sample (adjusted): 2 1252
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Convergencs achieved after 24 iterations
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Heteroskedasticity Test: ARCH

F-statistic O 465862 Probo. F{1, 1249 O a950
Obs"R-sqgquared 0O 455434 FProb. Chi-Sguare({1) 0O 49465

Test Eguation:

Cependent Wariable: WST__RESIDN2Z2

Method: Least Squares

Drate: OS/21/179 Time: 0022

Sample (adjusted): 2 1252

Included observations: 1251 after adjustments

wWariable Coefficient =td. Error t-Statistic Prob.
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