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Series: RT
120 J o Sample 1 932
Observations 932
100 Mean -0.001218
u Median -0.002488
80+ Meximum 0.065660
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Skewness 0.252075
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%1 Critical value -2.567451

PP Test Statistic -24.39101 %5 Critical value -1.941164

%10 Critical value -1.616470

%1 Critical value -2.567478

ADF Test Statistic -5.540960 %5 Critical value -1.941168

%10 Critical value -1.616468
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Dependent Variable: R
Method: Least Squares
Included observations: 1685 after adjustments
Convergence achieved after 7 iterations
Variable Coefficient Std. Error t-Statistic Prob
C 0.000448 0.000441 1.016534 0.3095
AR(1) 0.953996 0.018236 52.31414 0.0000
MA(2) -0.250720 0.042939 -5.839044 0.0000
R-squared 0.209708 Mean dependent var 0.000408
Adjusted R-squared 0.209708 S.D. dependent var 0.005393
S.E. of regression 0.004798 Akaike info criterion -7.836731
Sum squared resid 0.038701 Schwarz criterion -7.836731
Log likelihood 6608.171 F-statistic 148.6876
Durbin-Watson stat 1.986088 Prob(F-statistic) 0.000000
Inverted AR Roots .95
Inverted MA Roots .87
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