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Dependent Variable: 1
Method: Least Squares
Date: 09/24/06 Time: 05:43
Sample(adjusted): 1361 1383
Included observations: 23 after adjusting endpoints
Convergence achieved after 100 iterations
Backcast: 1360
Variable Coefficient  Std. Error  t-Statistic Prob.
R 0.144398 0.040572 3.559054 0.0022
DR 0.13824 0.024984 5.533235 0
C 2.238659 0.27998 7.99577 0
AR(1) 0.851548 0.175323 4.857028 0.0001
MA(D) 0.989944 0.000113 8795.288 0
R-squared 0.936323 Mean dependent var 2.085306
Adjusted R-squared 0.922173 S.D. dependent var 0.180935
S.E. of regression 0.050476 Akaike info criterion -2.94496
Sum squared resid 0.045861 Schwarz criterion -2.69812
Log likelihood 38.86709 F-statistic 66.16942
Durbin-Watson stat 2.247825 Prob(F-statistic) 0
Inverted AR Roots 0.85
Inverted MA Roots -0.99
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Dependent Variable: 1

Method: Least Squares

Date: 09/24/06 Time: 05:49

Sample(adjusted): 1361 1383

Included observations: 23 after adjusting endpoints
Convergence achieved after 100 iterations
Backcast: 1360

Variable Coefficient Std. Error t-Statistic Prob.
R 0.148304  0.040058 3.702211 0.0016
DR 0.380477  0.069108 5.50557 0
C 2.095962  0.254091 8.248874 0
AR(1) 0.851041 0.193094 4.407387 0.0003
MA(1) 0.989904  0.000106 9317.844 0
R-squared 0.936938 Mean dependent var 2.085306
Adjusted R-squared 0.922924 S.D. dependent var 0.180935
S.E. of regression 0.050232  Akaike info criterion -2.95467
Sum squared resid 0.045419  Schwarz criterion -2.70782
Log likelihood 38.97869  F-statistic 66.85858
Durbin-Watson stat 2.059573  Prob(F-statistic) 0

Inverted AR Roots 0.85
Inverted MA Roots -0.99
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Dependent Variable: P
Method: Least Squares
Date: 09/24/06 Time: 06:20
Sample: 1350 1383
Included observations: 34
Variable Coefficient Std. Error  t-Statistic Prob.
Q -0.08026 0.007934 -10.11619 0
DR -894.072 175.8899 -5.083135 0
SDR 0.092949  0.010538 8.820138 0
C 1444.768  78.39647 18.429 0
R-squared 0.788486  Mean dependent var 756.6176
Adjusted R-squared 0.767335 S.D. dependent var 282.5988
S.E. of regression 136.3125  Akaike info criterion 12.77791
Sum squared resid 557432.9 Schwarz criterion 12.95748
Log likelihood -213.224 F-statistic 37.2783
Durbin-Watson stat 2.218194  Prob(F-statistic) 0
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Dependent Variable: P
Method: Least Squares
Date: 09/24/06 Time: 06:56
Sample: 1350 1383
Included observations: 34

Variable Coefficient Std. Error  t-Statistic Prob.
Q -0.08743 0.00581 -15.04753 0
DR -1917.94 187.9409  -10.20502 O
SDR 0.172354  0.012314  13.99704 0
C 1494.138  56.66584  26.36752 0
R-squared 0.891556  Mean dependent var 756.6176
Adjusted R-squared 0.880712  S.D. dependent var 282.5988
S.E. of regression 97.60432  Akaike info criterion 12.10985
Sum squared resid ~ 285798.1 Schwarz criterion 12.28942
Log likelihood -201.868 F-statistic 82.21362
Durbin-Watson stat 1.981127  Prob(F-statistic) 0
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