Dear Tom 
I am trying to estimate a bivariate BEKK GARCH (1, 1) model by 283 weekly data, but I have faced bit of trouble with forecasting procedure. As you know, BEKK GARCH model with two variables follow the below basic model 

Where, C ,A and B are 2*2 matrix of intercept element ARCH and GARCH effect accordingly. I used the below command for run Bivariate BEKK GARCH (1, 1) (a  and b are variables):
GARCH (P=1, Q=1, MV=BEKK, VCV) / A b
By running the above command result was appeared that are attached in mail. While the result just shows the element of C, A and B matrix. However there is necessity to estimate all below parameters of below equations and their level of significant for robust and reliable research.



The question is that how I can calculate and estimate each of parameters of H11 and H22 equations coefficient parameters (which include interaction/multiply of two matrix’s elements) and their level of significant.  For example  as intercept in the second equation is C(1,1) output of BEKK GARCH in the attached file in power 2. This mechanism is true for all coefficient of H equations parameters. The problem appears from this step in advance , however coefficient of matrix’s elements and their level of significant are shown  in RATS output  but for estimations of  and equations parameters coefficients which are represented in multiply of two of matrix elements there is no estimation and level of significant By the other words what commands should I enter in RATS to get these coefficients and their statistical significant.
Any advice would be great appreciation 


