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Sspace: 581

Method: Maximum likelihood (Marquardt)

Date: 10/10/05 Time: 18:23

Sample: 1357 1387

Included observations: 31

Convergence achieved after 1 iteration

Coefficient  Std. Error  z-Statistic Prob.
C(1) 0.009834  4.00E-12 246E+09  (0.0000
C(2) -0.001634 3.55E-11 -46090536  (0.0000
C(3) 0.008233 5.09E-12  1.62E+09  (0.0000
C4) 0.001984 8.79E-12  226E+08  (0.0000
C(5) 0.004957 3.33E-12  1.49E+09  0.0000
C(6) 0.002582 1.71E-12  1.51E+09  0.0000
C(7) 0008025  429E-12  187E+09  (.0000
C(8) 0.008000  4.19E-12  1.91E+09  (0.0000
C(9) 0.008444 6.77E-12  1.25E+09  0.0000
Final State  Root MSE  z-Statistic Prob.

SV1 2609027  0.020491 1273274.  0.0000
sv2 497.9607 0018918 2632138  0.0000
SV3 -9994.538  0.011049 -904558.2  0.0000
S5Vv4 -7739360 0005013 -154389.0 00000

Log likelihood -1.06E+11  Akaike info criterion 6.81E+09

Parameters 9 Schwarz criterion 6.81E+09

Diffuse priors 4 Hannan-Quinn criter. 6.81E+09
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. Artificial Neural Network (ANN)

. Multivariate State Space Model (MSSM)
. Armstrong

State

. Transition

. Measurement

. Locally Trend Model

. Kalman Filter

. Back Propagation

10. Root Mean Square Error (RMSE)
11. Timmermann

12. Laplace

13. Edgerton and Kolbe

14. Halperin

15. Geisser

16. Barnard
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