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i e 1 2 3 4 5 6

t 4t [1.06 0. 65 1.29 0. 57 0. 45 0. 12
il Je 9 7 8 0 10 11 12

t 4l 0.4 1.62 0. 98 1. 03 0. 48 0. 03
i a9 13 14 15 16 17 18

t 4t 133 0.90 0. 28 0. 43 0. 75 1.24
i a9 19 20 21 22 23 24
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v 5 Q £ 56 Prob Q A5 56 Prob
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3 3. 841 0. 279 14. 376 0. 002
4 3. 971 0. 410 18. 475 0. 001
o] 3. 972 0. 553 26. 991 0. 000
6 3. 972 0. 680 31. 902 0. 000
7 4. 254 0. 750 32. 152 0. 000

7. 476 0. 486 32. 580 0. 000
9 7. 581 0. 577 32. 599 0. 000
10 9. 262 0. 507 22. 414 0. 000
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F-statistic 7. 38 Prob. F(2,273) 0. 00

Obs*R-squared 14. 15 Prob. Chi-Square (2) 0. 00
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Obs*R-squared 1.58 Prob. Chi-Square (2) 0. 45
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Obs*R-squared

1.62
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% 10 PGARCH(1, 1)) ARCH—ILM #&3645 53
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Obs*R-squared 1.45 Prob. Chi-Square (2) 0. 49
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F-statistic 0.67 Prob. F(2,199) 0.51
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F-statistic 0. 63 Prob. F(2,199) 0.53
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