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ARCH (autoregressive conditional heteroskedasticity)
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a 0.018 0.036 0.000 -0.042  -0.003 -0.001  0.019  -0.021
(0.61)  (1.44) (0.00) (-1.03) (-0.09) (-0.02) (0.61)  (-0.63)
B 0.665  0.590  0.755 0.643 0.527 0.669  0.666 0.086
(17.58) (20.20) (36.55) (11.67) (13.46)  (16.22) (16.04)  (2.00)
w 1.692  1.096  0.290 3.218 1.403 1.715  1.750 2.254
(36.20) (37.93) (15.90)  (35.26)  (29.12)  (31.62) (33.74)  (31.70)
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