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Dependent Variable: D{LCOT)

Method Least Squares

Date: 0171902 Time: 17:31

Sample {adjusted): 1350 1384

Included observations: 35 afler adjustments
Convergence achieved after 11 iterations

Backcast: 1349
Variable Coefficent Sd. Emor  t-Statisic  Prob.
C 0026055 0014273 1825497 0.0065
AR(1) 0429157 0171807 2497893 0.0002
MA{1) 0938100 0041907 -2238507  0.0000
R-squared 0.902356 Mean dependent var 0.057342

Adusted Rsquared  0.886595 S.D. dependent var 0.419797
SE. of regression 0.383642 Akaike info criterion 1.003601

Sum squared resid 4709789 Schwarz criterion 1.136916
Loqg likelihood -1456301 F-statstic 255.3262
Durbin-Watson stat 1.898688 Prob{F-statistic) 0.000015
Inverted AR Roots 43
Inverted MA Roots 94
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Dependent Vanable: D(LCOT)

Methad: Least Squares

Date: 0141902 Time: 17:31

Sample {adjusted): 1350 1384

Included observations: 35 afler adjustments
Convergence achieved after 11 iterations

Backcast: 1349
Vanable Coefficient  Sid. Emor  t-Statistic Prob.
C 002605 0014273 1825497 0.0065
AR(1) 0429157 0171807 2497393 0.0002
MA{1) -0.938100 0.041907 -2233507 (.0000
R-squared 0.802356 Mean dependent var 0.057342
Adjusted R-squared 0886595 S.D. dependent var 0419797
S.E. of regression 0.383642 Akaike info criterion 1.003601
Sum squared resid 4.709789 Schwarz criterion 1.136916
Log likelihood -14 56301 F-statistic 255 3262
Durbin-Watson stat 1.898688 Prob(F-statistic) 0.000015
Inverted AR Roots 43

Inverted MA Roots 94
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Dependent Variable: D(LIT)

Method: Least Squares

Date: 01/26/02 Time: 17:16

Sample (adjusted): 1350 1364

Included observations: 35 after adjustments
Convergence achieved after 10 iterations
Backcast: 1347 1349

Vanable Coefficient  Std. Emor  t-Statistic Prob
C 0074392 0014209 5235625 0.0005
MA{1) 1845151 0180273 1023532 0.0000
MA(2) 1568470 0168173 9326532 0.0003
MA{3) 1.570596 0.199136 9.495632  0.0002
R-squared 0872423 Mean dependent var 0.020216

Adjusted R-squared 0862352 S.D. dependent var 0167831
S.E. of regression 0.152592  Akaike info criterion -0.814391

Sum squared resid 0.721612 Schwarz criterion -0.637137
Log likelihoed 18.26059 F-statistic 589.2356
Durbin-Watson stat 1.976246 Prob(F-statistic) 0.000008
Inverted MA Roots .76 -2 -13

G958 » Ol s ) (paess Jg sz

Dependent Vanable: D{LWT)

Method: Least Squares

Date: 02/07/02 Time: 18:24

Sample {adjusted): 1350 1384

Included observations: 35 after adjustments
Convergence achieved after 3 iterations

Vanable Coefficient  Std. Emor  t-Statistic  Prob.

C 1162356 0203232 5856322 00008
AR(1) 0863266 0263523 3232532 00025
R-squared 0912356 Mean dependent var 0.028095

Adjusted R-squared 0892532 S.D. dependent var 0.173510
S.E. of regression 0.176079  Akaike info criterion -0.530328

Sum squared resid 1023121 Schwarz criterion -0.491451
Log likelihood 1215573 F-stalistic 315.2536
Durbin-Watson stat 1998659 Prob{F-statistic) 0.000032

Inverted AR Rools -02
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