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Variable Coefficient Std. Error t-Statistic Prob.
C 0.129987 0.031356 4.145459 0.0003
AR(1) 0.483908 0.168161 2877654 0.0076
MA(1) -0.593035 0.062184 -9.536710 0.0000
MA(2) 0.945345 0.035094 26.93771 0.0000
R-squared 0.361302 Mean dependentvar 0.140098
Adjusted R-squared 0.292870 S.D. dependentvar 0.080314
S.E. of regression 0.067537 Akaike info criterion -2.435828
Sum squared resid 0.127713 Schwarz criterion -2.252611
Log likelihood 42 97324 Hannan-Quinn criter. -2.375096
F-statistic 5.279721 Durbin-Watson stat 1.611385
Prob(F-statistic) 0.005172
Inverted AR Roots 48
Inverted MA Roots 30+.93i .30-93i
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