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Heteroskedasticity Test: ARCH

F-statistic 288.4726 Prob. F(1,1251) 0.0000
Obs*R-squared 234.7922 Prob. Chi-Square(1) 0.0000
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GARCH = C(2) + C(3)*RESID(-1)*2 + C(4)*GARCH(-1)

Variable Coefficient Std. Error z-Statistic Prob.

Cc 0.053265 0.015512 3.433833 0.0006

Variance Equation

C 0.020449 0.004610 4.436073 0.0000
RESID(-1)"2 0.210121 0.019767 10.62984 0.0000
GARCH(-1) 0.764160 0.025316 30.18500 0.0000
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