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LM test for autoregressive conditional heteroskedasticity (ARCH)

HO: no ARCH effects H1: ARCH (p) disturbance
Chi2 Prob > chi2
Joyaseiu 370.363 0.0000
Joyaseaoy 12381 0.1228
doyasielasuna 2910 0.0880

ARCH (p) disturbance

Prob > chi2
Joyai1gi 0.0000
Joyas ooy 0.1228
Joyasielasing - 0.0880
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