MV-GARCH, BEKK - Estimation by BFGS
Convergence in    68 Iterations. Final criterion was  0.0000000 <  0.0000100
Weekly Data From 2005:01:17 To 2010:06:14
Usable Observations    283
Log Likelihood                   -3058.05375895

   Variable                     Coeff       Std Error      T-Stat     Signif
*******************************************************************************
1.  Mean(1)                   9555.389710    15.199546    628.66285  0.00000000
2.  Mean(2)                     67.983580     0.879319     77.31392  0.00000000
3.  C(1,1)                      63.309101    17.056042      3.71183  0.00020577
4.  C(2,1)                       0.094368     0.431474      0.21871  0.82687522
5.  C(2,2)                      -2.673943     0.241227    -11.08477  0.00000000
6.  A(1,1)                      -1.015466     0.045975    -22.08752  0.00000000
7.  A(1,2)                       0.000099     0.000121      0.81772  0.41351554
8.  A(2,1)                      -0.994774     0.740785     -1.34286  0.17931584
9.  A(2,2)                      -0.963919     0.045828    -21.03363  0.00000000
10. B(1,1)                       0.211227     0.064265      3.28680  0.00101334
11. B(1,2)                       0.000211     0.000162      1.30062  0.19338797
12. B(2,1)                      -3.709344     0.937161     -3.95806  0.00007556
13. B(2,2)                       0.263993     0.063794      4.13822  0.00003500


Covariance\Correlation Matrix of Coefficients
             Mean(1)        Mean(2)        C(1,1)         C(2,1)         C(2,2)         A(1,1)         A(1,2)         A(2,1)
Mean(1)     231.026187  -0.2808850788   0.1481645822  -0.1612927208   0.0600966968   0.0465702022  -0.0250219518  -0.0516796038
Mean(2)      -3.754098       0.773201  -0.1069017260   0.2020412543  -0.1315088147   0.0011767199   0.1009211908   0.0162937678
C(1,1)       38.410792      -1.603280     290.908574   0.0506072410   0.5007388422   0.2209787600  -0.0470285951  -0.2538500378
C(2,1)       -1.057791       0.076655       0.372431       0.186170   0.2374101283   0.0480692817   0.0692939724  -0.0082658008
C(2,2)        0.220347      -0.027895       2.060226       0.024710       0.058190   0.2233045654   0.0572747398  -0.1816096593
A(1,1)        0.032543       0.000048       0.173279       0.000954       0.002477       0.002114  -0.0073348930  -0.0945582312
A(1,2)       -0.000046       0.000011      -0.000097       0.000004       0.000002      -0.000000       0.000000   0.2355245470
A(2,1)       -0.581891       0.010614      -3.207359      -0.002642      -0.032453      -0.003220       0.000021       0.548762
A(2,2)        0.034941      -0.002153       0.062368      -0.000261       0.001647       0.001876      -0.000000       0.003766
B(1,1)        0.049435      -0.005548      -0.287646      -0.005650       0.002749       0.000765       0.000001       0.002066
B(1,2)        0.000013       0.000012       0.000451       0.000010       0.000007       0.000000       0.000000      -0.000004
B(2,1)        0.803081      -0.077041       6.937208      -0.034978       0.074136      -0.000123      -0.000004      -0.102069
B(2,2)        0.051506      -0.004560      -0.124640      -0.003246       0.005052       0.000934       0.000000      -0.000696


             A(2,2)         B(1,1)         B(1,2)         B(2,1)         B(2,2)
Mean(1)   0.0501617766   0.0506086949   0.0054705235   0.0563785823   0.0531187089
Mean(2)  -0.0534262211  -0.0981706157   0.0870246764  -0.0934886873  -0.0812936287
C(1,1)    0.0797916070  -0.2624234968   0.1630700108   0.4340023424  -0.1145511946
C(2,1)   -0.0132027600  -0.2037418498   0.1367487453  -0.0865017838  -0.1179099461
C(2,2)    0.1489603482   0.1773154938   0.1744747379   0.3279375291   0.3282876462
A(1,1)    0.8905312123   0.2589959810   0.0568727363  -0.0028618807   0.3184774414
A(1,2)   -0.0280645695   0.0738570722   0.2714584993  -0.0319368300   0.0293791517
A(2,1)    0.1109423280   0.0433884237  -0.0343166233  -0.1470236316  -0.0147243010
A(2,2)        0.002100   0.3666519311  -0.0505811980  -0.0194859046   0.4285631900
B(1,1)        0.001080       0.004130  -0.2456221713   0.0085254016   0.9145953729
B(1,2)       -0.000000      -0.000003       0.000000   0.1139830479  -0.2534802247
B(2,1)       -0.000837       0.000513       0.000017       0.878272   0.2490836114
B(2,2)        0.001253       0.003750      -0.000003       0.014892       0.004070





