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1.  symbolizes GAMMAX and  also  in my equation.

2.  symbolizes PHI and also   in my equation.

3. SW symbolizes  or  ? and İn my equation it is symbolizes  or  .
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Table 12.5: QMLE Lsumatles 10T SlOtIgsli Va7

DLM - Estimation by BFGS
Convergence in 9 Iterations. Final criterion was 0.0000041 <= 0.0000100

Usable Observations 945
Rank of Observables 945
Log Likelihood -2081.2196

Variable Coeff StdError  T-Stat  Signif
1. PHI 0.9912 0.0084 117.6210 0.0000
2. -SW 0.0070 0.0053 1.3226 0.1860
3. GAMMAX -0.7931 03336 -2.3774 00174

/" This is a relatively simple state-space model once everything has been defined.
The state and measurement equations in matrix form are:
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