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Dependent Variable: LOG{IMPORTAMDEXPORT)
Method: ARMA Maximum Likelihood (OPG - BHHH)

Date: 04/26/22 Time: 02:34
Sample: 2012M01 2022M03
Included observations: 123

Convergence achieved after 34 iterations
Coefficient covariance computed using outer product of gradients

Variable Coeflicient Std. Error 1-Statistic Prob.
LOG(USDTORMBE) 1.282472 0.579875 2211835 0.0289
C T7.670433 1.086467 7.059977 0.0000
MA(T) 0.662674 0.072418 9.150635 0.0000
MA(Z) 0.280820 0.119575 2.348478 0.0205
SIGMASQ 0.019684 0.002169 9.075588 0.0000
R-squared 0.471596| Mean dependentvar 10.07040
Adjusted R-squared 0.453684| S.D. dependentvar 0.193795
SE ofregression 0143240 Akaike info criterion -1.004920 2 A
Sum squared resid 2421091 Schwarz criterion -0.890603
Log likelihood 66.80257 Hannan-Quinn criter. -0.958485 B
F-statistic 26.32852 Durbin-Watson stat 1834132 it
Prob(F-statistic) 0.000000
1A
Inverted MA Roots -33+.41] -33-41i &

8-

Correlogram of Residuals

Date: 04/26/22 Time: 02:26
Sample: 2012M01 202202
Included obsernvations: 123

Q-statistic probabilities adjusted for 2 ARMA terms

Autocorrelation Partial Correlation AC
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