%0 Section 6: Step 2 of the SMM estination

[ ~, model Morrent s] obj ect Func(struct 2array(paransStepl) "', setupStepl);
Wopt get Opti nal Wi ght i ng(glLag, nodel Monent s, set upSt epl) ;
set upSt ep2 setupSt epl;

set upSt ep2. Sw chol (Wopt);

set upSt ep2. opt i mAéi ght Mat 1;

di sp([' Rank of Wopt ="', nun2str(rank(Wpt))])

par ans0St ep2 = paranmsSt epl;

for i=1:nunmOpti nStep2
[ paransSt ep2, setupStep2] = runOptim zation(setupStep2, parans0St ep2);
par ans0St ep2 = paransStep2,;

end

% The standard errors
resul tsStep2 = get SESMM st ruct 2array( paransSt ep2) ', epsVal ue, set upSt ep2) ;



