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Returns = priceZret(Prices); >> autocorr(y); parcorr(y); corrplot(X);

Prices = ret2price(Returns); >>
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y = detrend(y);
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[aic,bic] = aicbic(logL,numParam,numObs); >>
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[h,pValue] = testName(y);
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Mdl = arima(p,D,q);

adftest ¥°& Dickey-Fuller 1236
kpsstest | FFFARMAY KPSS 1l mfs/ma
Ilmctest Leybourne-McCobe TEMERIE [EstMdl,EstParamCov,logL,info] = estimate(Mdl,Y);
pptest BT EAIRAY Phillips-Perron #0236 B (HHE il
vratiotest FAFHENGEEN S ELLERRIE impulse(Mdl); [Y,E] = ... [Y,YMSE] =
simulate ... forecast ...
EJ‘J—EE (EstMdl,numObs); EstMdl,numperiods,Y0);
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[h,pValue] = archtest (residual);
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[h,pValue] = lbgtest(residual);

Belsley %142 R = 428 J
collintest(X) gn*;i
Vector Autoregression (VAR)

i # Vector-Error Correction (VEC)
egcitest Engle-Granger &% R >>

jeitest Johansen HEE 1 VAR -

- Mdl = varm(numseries,numlags);
jcontest Johansen £ I0IE
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ERXZ Mdl = vecm(numseries,rank,numlags);
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[h,pValue] = gctest(Yl,Y2); /s

[EstMdl,EstSE,logL,E] = estimate(Mdl,Y);
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GARCH. EGARCH #1 GJR h = gctest(Mdl); % PR var #EE
flEiER >> Response = irf(Mdl);
Mdl = garch(p,q); Decomposition = fevd(Mdl);
Mdl = egarch(p,q); {5E
Mdl = gjr(p,q); [Y,E] = simulate(EstMdl,numObs);
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[EstMdl,EstParamCov,logL,info] = estimate(Mdl,Y); ﬂ\/ 20/
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[v,Y] = Vv = o 50 100 0 50 100
Time index Time index

simulate(EstMdl,numObs); forecast(EstMdl,numperiods,Y0);
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[Y,YMSE] = forecast(EstMdl,numperiods,YO0);
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