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Results: ARIMA

Model: ARIMA BIC:
Dependent Variable: D. &5 Log-Likelihood:
2020-12-02 16:28 Scale:
Method:

921. 6632
-453.31
1. 0000
css-mle
06-30-2009

Date:
No. Observations: 43

Df Model: 3 Sample:

Df Residuals: 40 12-31-2019
Converged: 1. 0000 S.D. of innovations: 8889.450
No. Iterations: 28. 0000 HQIC: 917.216
AIC: 914. 6184

Coef.  Std.Err. t P>t [0.025 0.975]

const 438.3978 343.1731  1.2775 0.2088 -234.2092 1111.0048

ma. L1.D. #5& -1.4463 0.1006 -14.3808 0.0000 -1.6434 -1.2492
ma. L2.D. $ & 0.6962 0.1054 6.6046 0.0000 0. 4896 0. 9027
Real Imaginary Modulus Frequency

MA. 1 1.0388 -0.5978 1.1985 -0.0831
MA. 2 1.0388 0.5978 1.1985 0.0831
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