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Variance Equation

C 2.13E-05 6.93E-06 3.076415 0.0021
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Variable Coefficient Std. Error t-Statistic Prob.

C 0.000316  3.38E-05 9.351770 0.0000
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Variable Coefficient Std. Error z-Statistic Prob.
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Variance Equation

C 0.000126  2.76E-05 4.553558 0.0000
RESID(-1)*2 0.201669  0.032310 6.241714 0.0000
GARCH(-1) 0.462424  0.096399 4.797003 0.0000
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Log likelihood 3989.898 Schwarz criterion -11.36917
Avg. log likelihood 2.854005 Hannan-Quinn criter. -11.38913
Akaike info criterion -11.40171
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