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R-squared 0.668084 Mean dependent var 0.042216

Adjusted R-squared 0.617020 S.D. dependent var 0.124878
S.E. of regression 0.077281 Akaike info criterion -2.136036

Sum squared resid 0.155283  Schwarz criterion -1.904747
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.985062 Probability 0.144324
Obs*R-squared 6.581411  Probability 0.086507
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ARCH Test:
F-statistic 0.055984  Probability 0.814623
Obs*R-squared 0.059730 Probability 0.806924
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