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SIS Sy
Sspace: SS02
Method: Kalman filter
Date: 12/05/12 Time: 22:37
Sample: 1338 1390
Included observations: 53

Valid observations: 52

Final State Root MSE z-Statistic ~ Prob.

SV1 753.3859  53.48678 14.08546  0.0000
SV2 9.744329  1.315399 7.407888  0.0000

Log likelihood -515.9170  Akaike info criterion 19.84296
Parameters 0 Schwarz criterion 19.84296

Diffuse priors 2 Hannan-Quinn criter. 19.84296

5 Gl i
Sspace: SS04
Method: Kalman filter
Date: 12/05/12 Time: 22:39
Sample: 1338 1390
Included observations: 53

Valid observations: 37

Final State Root MSE z-Statistic Prob.
SVl 3881.284 536.8552 7.229666 0.0000
Sv2 14.79756 13.04663 1.134206 0.2567
Log likelihood -455.5066  Akaike info criterion 24.62198
Parameters 0 Schwarz criterion 24.62198
Diffuse priors 2 Hannan-Quinn criter. 24.62198
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Sspace: SS06
Method: Kalman filter
Date: 12/05/12 Time: 22:41
Sample: 1338 1390
Included observations: 53
Valid observations: 37
Final State Root MSE z-Statistic Prob.
SV1 3881.284 536.8552 7.229666 0.0000
Sv2 14.79756 13.04663 1.134206 0.2567
Log likelihood -455.5066  Akaike info criterion 24.62198
Parameters 0 Schwarz criterion 24.62198
Diffuse priors 2 Hannan-Quinn criter. 24.62198
Olasle e
Sspace: SS08
Method: Kalman filter
Date: 12/05/12 Time: 22:42
Sample: 1338 1390
Included observations: 53
Valid observations: 37
Final State Root MSE z-Statistic Prob. %
3
SV1 403.5645 92.00700 4.386237 0.0000y,
2
Sv2 0.818702 2.235950 0.366154 0.7143 (.;‘
Log likelihood -390.2616  Akaike info criterion 21.0952272
Parameters 0 Schwarz criterion 21.09522 >~
Diffuse priors 2 Hannan-Quinn criter. 21.09522 3\
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Sspace: SS10
Method: Kalman filter
Date: 12/05/12 Time: 22:43
Sample: 1338 1390
Included observations: 53

Valid observations: 51

Final State Root MSE z-Statistic Prob.
SVl 7633.870 661.1349 11.54661 0.0000
Sv2 -322.4222 39.02800 -8.261303 0.0000
SV3 3.811946 0.549835 6.932896 0.0000
Log likelihood -605.0417  Akaike info criterion 23.72713
Parameters 0 Schwarz criterion 23.72713
Diffuse priors 3 Hannan-Quinn criter. 23.72713
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Sspace: SS12

Method: Kalman filter

Date: 12/05/12 Time: 22:50
Sample: 1338 1390
Included observations: 53

Valid observations: 52

Final State Root MSE z-Statistic Prob.
SVl -476.9493 134.2506 -3.552678 0.0004
Sv2 45.46993 3.301622 13.77200 0.0000
Log likelihood -563.7637  Akaike info criterion 21.68322
Parameters 0 Schwarz criterion 21.68322
Diffuse priors 2 Hannan-Quinn criter. 21.68322




