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(ARCH LM Test)
GARCH ( . )
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(2.35) (9.70) (-3.39) (3.25)
h, =1.9-0.14¢; ,—0.35h,_,
- Q
-/ / /
h, : /

h, =1.9-0.14¢}, —0.35h,_,
h,,, =1.9-0.14¢ —0.35h,
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'. ARCH Lagrange Multiplier Test
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