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Dependent Variable: LEXCH
Method: ML ARCH - Normal distribution

Variable Coefficient | Std. Error | z-Statistic Prob.

C 3.900392 3345.311 0.001166 0.9991

AR(1) 0.565637 0.195127 2.898810 0.0037

AR(2) 0.434363 0.195501 2.221792 0.0263

MA(1) 0.372113 0.178102 2.089325 0.0367

MA(2) 0.188761 0.054140 3.486551 0.0005

K -0.149008 0.890040 1.689750 0.0911

RESID(-1)"2 0.150155 1.060577 2.864762 0.0042

GARCH(-1) 0.508399 0.864929 -0.857709 0.3911
R-squared 0.920396 Mean dependent var 7.888757
Adjusted R-squared 0.916897 S.D. dependent var 1.370238
S.E. of regression 0.038272 Akaike info criterion -0.069762
Sum squared resid 0.133293 Schwarz criterion 0.161745
Log likelihood 205.9386 Hannan-Quinn criter. 0.023302

Durbin-Watson stat 1.794966
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