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[53346]  [13861] [1.1933] [-0.42931] [-0.42151] [-1.78453] [-0.79762]

EX(-1) 438E-04  -0.191031 -0.000782 7.71E-07  6.42E-06 0000624  -0.08104
(2.3E-04)  (0.41051) (0.00072) (18E-32) (6.8E-04) (0.00095)  (0.80573)
[-2.10558]  [-0.47588] [-1.06737] [0.45702] [0.95041] [0.68013] [-0.11076]

INF(-1) -0.016018  -2621703 0840117  -0.001538 0012155  0.360143  661.3251
(0.00882)  (158.107) (0.27013)  (0.00691)  (0.02708)  (0.36009)  (319.078)
[-1.91171]  [1.68007] [3.18081] [-0.27513] [0.44503] [0.99801] [ 2.18108]

M(-1) 0185283 4391506 1796159  0.990307  0.051027 -2.460123 -3401.308
(0.09801)  (1698.83) (2.98531)  (0.07809) (0.31281) (3.89018) (3518.81)
[191071] [261071] [0.62017] [14.8014] [0.18713] [-0.66079] [-0.99809]

OlIL(-1) 0131151  -675.4608 3.385108 0047049 0320471  3.650002 -2608.804
(0.08507)  (1507.29) (259013)  (0.06809)  (0.26071)  (3.48009)  (3135.29)
[157148] [-0.46771] [1.30892] [0.73083] [1.29027] [1.10953] [-0.88175]

OPEN(-1) 0012807 2285389 -0.080117 -0.002176 0.015709 0720782  -49.08271
(0.00513)  (89.0071) (0.17834)  (0.00492)  (0.01927) (0.21785)  (181.701)
[231827] [246007] [-0.54001] [-0.31557] [0.69055] [3.59462] [-0.30529]

TEPIX(-1) 241E-07 0301115 0000457  231E-07 351E-05 -0.000414 0461072
(9.9E-05)  (0.18567) (0.00049)  (7.8E-05) (3.1E-06) (0.00047)  (0.37165)
[241519] [170528] [1.16008] [0.31207] [0.12579] [-0.89081] [1.29127]

c 5608217  -125001.9 -99.9982 0980012  2.993207  166.7109  116072.9
(3301751)  (61085.3) (109.673) (259079) (11.0089) (138.852) (119582.1)
[-1.67037]  [-2.09178] [-0.99008] [0.38825] [0.31007] [1.28543] [0.98527]

R-squared 0.989843 0.952189  0.997009  0.999408 0958127  0.801175  0.969172
Adj. R-squared 0.987451 0.920077  0.996016  0.999734 0937217  0.685479  0.942483
Sum sq. resids 0.059827 18501184 57.53174  0.036217 0556671  97.51071 74950426
S.E. equation 0.067017 1201.804 2307159  0.058207  0.210087  2.780091  2427.884

F-statistic 162.8876 34.81457  549.7009 2617.371 3599007  7.803716  46.80129
Log likelihood 33.47009 -181.6708 -41.83507  41.82495  8.704183  -46.90713 -192.5571
Akaike AIC -2.755104 18.80719  4.895178  -2.907137  -0.05812 5816729  19.00143
Schwarz SC -1.980135 18.01728 4985537  -2.497137  0.390147 5587123  20.10813

Mean dependent 8.087519 5709.108  36.61727 20.86527  3.675701  20.04824  8976.811
S.D. dependent 0.527808 4208.907  29.51009 1581074  0.775519  4.910782  9981.829

Determinant resid covariance (dof adj.)

1810082.

Determinant resid covariance
60107.82

Log likelihood

-351.0185

Akaike information criterion
37.00842

Schwarz criterion

39.01892

o oLl aolilad
WA i/ FY oyl




(OIYN-35) ol )3 oobatdl 0) ©lss y plaws Cuagd Jadls Sllugs o JiS 5 SisSe | YYE

Ledblosl

! Sadrosky

2Xu, Y., Ke, Z., Xie, C., & Zhou, W
8 Jawad, M., & Niazi, G. S. K.

* Sodeyfi, S., & Katircioglu, S

® Pradhan & et.al

® Ayadi & et.al

" Pardhan & et.al

8 Ngare & et.al

® Carp

10 Jideofo Chizea

Sl 2Ll aolidiad
WA e [ FY oylecd




