Tabmuna 6

OLEHKU HA MOJIEJIMTE C KOPUTUPAHE HA I'PEIIIKATA C OTYUTAHE HA
BJIMSIHUETO HA CE3OHHHS ®AKTOP

Kombunauuu @) ®) ) (10) (11)
daxropru PE3yNTATUBHU NIPOMEEHIIMBH
NPOMEHITUBH Ayl Ayl Ayl dy2 Ay2
const -0.604 0.277 0.018 -0.296 -2.418
4y, -1.016 -0.704 -1.035
ayl,, -0.703 -0.424 -0.713
4yl -0.562 -0.551
4y2 , -0.977 -0.774
Ay2,, -0.801 -0.774
4y2 | -0.753 -0.823
Agef,, -0.046
Adcfe,, -0.141 -0.124
Acfe,, _ -0.064 -0.070
dcfe,, -0.053
412,
412 ,
412, , 0.220
S1 -0.190 -0.333 -0.198 -0.117 -0.026
S2 -0.160 -0.222 -0.171 -0.114
EC, -0.101 -0.049 -0.075 -0.145 -0.279
BG LMF 0.489 0.087 0.565 0.433 1.027
DH y? 0.749 0.001 0.886 1.095 1.334
ARCH/[4] 2.292 1.186 2.862 6.137 3.720
CUSUM 0.909 1.973 0.975 0.701 0.194

3alenexka: C bold ca or6enssann 3naaumMute ouenku npu a = 0.01, ¢ bold italic -
3HAYUMHUTE OLEHKH pu a = 0.05, u ¢ italic - 3Ha4MMuTE OLLEHKH 11pH o = 0. 0.
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