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MODEL ";:’t(':’” LRyc | p-uc | LRig | p-in | LRe | pcc | Lf | Rank
GARCH | 3.83% | 4.407 | 0.036 | 1559 | 0.212 | 5966 | 0.051 | 48.79 | 3
2 | GfGARCH | 4.75% | 0.186 | 0.666 | 8.184 | 0.004 | 8.370 | 0.015 | 56.49 | -
= | EGARCH | 4.75% | 0.186 | 0.666 | 8.184 | 0.004 | 8.370 | 0.015 | 57.20 | -
O | apARCH | 5.60% | 1.040 | 0.308 | 12.961 | 0.000 | 14.001 | 0.001 | 332.0 | -
realGARCH | 3.83% | 4.407 | 0.036 | 1.559 | 0.212 | 5.966 | 0.051 | 48.72 | 1
GARCH | 532% | 0.296 | 0.586 | 0.991 | 0.319 | 1.288 | 0.525 | 56.80 | 10
OFGARCH | 546% | 0.613 | 0.434 | 8.902 | 0.003 | 9.515 | 0.009 | 60.48 | -
— | EGARCH | 5.25% | 0.180 | 0.671 | 3.830 | 0.050 | 4.010 | 0.135 | 53.86 | 9
apARCH | 5.74% | 1.574 | 0.210 | 3.6903 | 0.055 | 5.267 | 0.072 | 52.98 | 8
realGARCH | 5.18% | 0.092 | 0.761 | 1.249 | 0.264 | 1.342 | 0511 | 51.46 | 7
GARCH | 4.04% | 2.904 | 0.088 | 1.127 | 0.288 | 4.030 | 0.133 | 50.90 | 5
., [ girGARCH | 4.96% [ 0.004 [ 0951 | 9436 [ 0.002 | 9.440 | 0.009 | 54.76 [ -
W | EGARCH | 447% | 0870 | 0351 | 0487 | 0.485 | 1.357 | 0507 | 5142 | 6
apARCH | 4.96% | 0.004 | 0.951 | 1.699 | 0.192 | 1.703 | 0.427 | 49.83 | 4
realGARCH | 4.47% | 0.870 | 0.351 | 1.536 | 0.215 | 2.406 | 0.300 | 48.74 | 2
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MODEL V'OR'::;(’” LRy | puc | LRig | p-in | LR.e | pcc | Lf | rank
GARCH | 1.35% | 1551 | 0.213 | 0.000 | 1.000 | 1.551 | 0.460 | 31.01 | 12
2 | GrGARCH | 1.84% | 8.122 | 0.004 | 2.856 | 0.091 | 10.978 | 0.004 | 35.07 | -
2 | EGARCH | 1.99% | 10.757 | 0.001 | 0.300 | 0.584 | 11.056 | 0.004 | 32.94 | -
S | apARCH | 2.84% | 32.100 | 0.000 | 4.784 | 0.029 | 36.884 | 0.000 | 3125 | -
realGARCH | 1.70% | 5.801 | 0.016 | 0.000 | 1.000 | 5.801 | 0.055 | 28.63 | 9
GARCH | 121% | 0565 | 0.452 | 0.000 | 1.000 | 0.565 | 0.754 | 30.24 | 10
GIrGARCH | 1.28% | 1.002 | 0.317 | 0.000 | 1.000 | 1.002 | 0.606 | 30.91 | 11
— | EGARCH | 0.99% | 0.001 | 0.979 | 0.000 | 1.000 | 0.001 | 1.000 | 28.20 | 7
apARCH | 121% | 0.565 | 0.452 | 0.000 | 1.000 | 0.565 | 0.754 | 25.05 | 4
realGARCH | 0.85% | 0.333 | 0.564 | 0.000 | 1.000 | 0.333 | 0.847 | 21.01 | 2
GARCH | 099% | 0.001 | 0.979 | 0.000 | 1.000 | 0.001 | 1.000 | 27.85 | 6
GifGARCH | 1.06% | 0.057 | 0.812 | 0.000 | 1.000 | 0.057 | 0.972 | 28.30 | 8
@ EGARCH | 1.06% | 0.057 | 0.812 | 0.000 | 1.000 | 0.057 | 0.972 | 26.81 | 5
apARCH | 0.99% | 0.001 | 0.979 | 0.000 | 1.000 | 0.001 | 1.000 | 24.70 | 3
realGARCH | 0.71% | 1.340 | 0.247 | 0.000 | 1.000 | 1.340 | 0.512 | 2056 | 1
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