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Depengant Varabie: K

Method: Least Sqguares

Date: 06/4/10 Time: 23240

Sample (adusied). 1354 1336

Inciuded observatkens: 43 ater afjustments
Convergance achiaved after 21 [terations
MA Backcast 13535

Coeflcient Std. Ermor -Siatistic Prod.

ARI1) 1.044102 0.007040 145.3190 0.0000

MAE 1) 0.624945 0.140:554 4.426238 0.0@a1
R-5quared 0.983331 Mean dependsant var SBESD14.5
Adusted R-sguarad 0993116 5.D. dependent var 3005040
S.E. of ragression 2403274 Akalka Info eritenon 31444
Sum sguanad resid 1.893E+10 Schwarz cilerion 23.23514
Loq likzlihocd -378.8833 Hannan-Quinn cribar. 2317456
Dunin-¥#Watson stat 1142114
Invenied AR Roois 1.04

Eslimated AR process s nomsiationary

Inveried MA Roois -2

M (59,55 3w i 4 Ly po U3lro 3,357y dmds

Dependant Varabie: L

Method: Least Squares

Date: 0642510 Time: 05:48

Sample fadusied): 1354 1345

Incieded oosensations: 32 ater afusmants
Convergence achiaved after 3 Reratlons

CoefMcient Std. Ermor -Siatistic: Prod.

AR[1) 1031268 0.00273E ITE0124  D0.000D
R-squared 0986556  Mean dependent war 1327255
Adusted R-sguarzd 0996586 5.D. dependent var 3525.754
5.E. of regression 2053548  Akalke Info criterion 13.52326
Suem souared resid 1214045, Sehwvarz eitenon 13.56007
Liog lkziihaod -215.3722  Hannan-Quinn ciiter. 13.53844
Durin-¥Watson stal 1.7 56485
Inveried AR RoDis 1.03

Estimated AR process |5 nonstationary
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