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Autocorrelation Partial Correlation AC PAC  Q-Stat Prob

-0.499 -0.493 501.93 0.000
0.016 -0.310 502.44 0.000
-0.036 -0.265 505.04 0.000
0.075 -0.121 516.35 0.000
-0.036 -0.084 51892 0.000
-0.032 -0.113 520.98 0.000
-0.020 -0.157 521.76 0.000
0.079 -0.057 534.28 0.000
9 -0.052 -0.070 539.75 0.000
10 0.017 -0.045 540.37 0.000
11 -0.028 -0.069 541.94 0.000
12 0.037 -0.042 54477 0.000
13 -0.026 -0.054 546.19 0.000
14 0.016 -0.032 546.68 0.000
15 0.001 -0.010 546.68 0.000
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Variable Coefficient Std. Error t-Statistic Prob.
AR(1) 0.151855 0.022246 6.826155 0.0000
AR(2) 0.143319 0.022333 6.417366 0.0000
AR(3) 0.108471 0.022331 4.857460 0.0000
AR(4) 0.150844 0.022222 6.788168 0.0000
MA(1) -0.997214 0.004072 -244.8750 0.0000
R-squared 0.423845 Mean dependentvar -0.000498
Adjusted R-squared 0.422696 S.D. dependent var 1.539427
S.E. ofregression 1.169665 Akaike info criterion 3.153796
Sum squared resid 2743.072 Schwarz criterion 3167741
Log likelihood -3164.565 Hannan-Quinn criter. 3.158915
Durbin-Watson stat 2.012063
Inverted AR Roots .80 -04+57i  -04-57i -.57
Inverted MA Roots 1.00
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Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 07/23113 Time: 10:31

Sample: 7 2016

Included observations: 2010

Presample missing value lagged residuals setto zero.
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