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10-Engle,R‘F, " Autoregressive Conditional Heteroskedasticity with Estimates of the Variance of United
Kingdom Inflation ",Econometrica,Vol 50(4),1982,p15.
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F-statistic T52. 9274 Prob. F(1,105) 0.0000
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Test Equation:

Dependent Variable: RESID"2

Method: Least Squares

Date: O07/03/17 Time: 17:49

Sample (adjusted): 2008M02 201612
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RESIDM2(-1) 0.913922 0.033307 27.43952 0.0000
R-squared 0.877612 Mean dependent var 2128945,
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Log likelihnood -1644 701 Hannan-Quinn criter. 2079971
F-statistic 752 9274 Durbin-Watson stat 1.485246
Prob({F-statistic) 0.000000
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" Time Bolerslev, "AconditionallyHeteroskedastic Time Series Model for speculative prices and rates of
return’,The review of Economics and statistics,Vol.69.No 3 (1987),p543-544.
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