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Dependent Variable: R
Method: Least Squares
Included observations: 450 after adjusting endpoints

Convergence achieved after 7 iterations

Variable Coefficient | Std. Error | t-Statistic Prob.

C 0.000898 | 0.000285 | 3.152055 0.0017
AR(1) 0.669998 | 0.045603 | 14.69203 0.0000
MA(1) -0.313616 | 0.058330 | -5.376569 0.0000

R-squared +AAYAA Mean dependent var 0.000899
Adjusted R- 1 yapven | gD dependent var 0.005480
squared
S.E. of regression| 0.004944 Akaike info criterion -7.778798
S“mr:g‘:iared 0.031807 Schwarz criterion -7.766897
Log likelihood | 5074.776 F-statistic 149.9162
D“rb“;t'::’atson 2016121 Prob(F-statistic) 0.000000
Inverted AR
Roots 67
Inverted MA 31
Roots ]
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ARCH Test:
F-statistic 1.23522 Probability 0.127867
Obs*R-squared 61.3384 Probability 0.130611
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