%0 Section 5; Step 1 of the SMM estinmation
Wt epl = get Opti nal Wi ghti ng(glLag, dat aMbnent s, set upSt epl) ;
set upSt epl. Sw = chol (di ag(di ag(Wtepl)));
for i=1:numOpti nStepl
[ paransSt epl, set upSt epl] = runOptim zati on(setupStepl, parans0);
parans0 = paransStepl,;
end
resul tsStepl = get SESMM st ruct 2array(paransSt epl) ', epsVal ue, set upStepl);



