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Dependent Variable: D(OIL,1,12)

Method: Least Squares

Date: 12/09/14 Time: 02:42

‘Sample (adjusted): 1992102 2014M05
Included observations: 268 after adjustments
Convergence achieved after 8 terations
MABackcast 19914102 19921101

Dependent Variable: D(OIL,1,12)

Method: Least Squares

Date: 12/08/14 Time: 21:58
‘Sample (adjusted): 199203 2014105
Included observations: 267 after adjustments
Convergence achieved after 8 terations
MABackcast 1991403 19921102

Variable Coeficient  Sto.Eror  tStatistic  Prob. Variable Coeficient  Sto.Eror  tStatistic  Prob.
AR(1) 0159298 0059791 2664257 00082 AR(1) 0150212 0060787 2471139 00141
AR(12) 0146618 0057024 2571181 00107 SAR(12) 0134726 0058176 2315833 00213
MA(12) 0938743 0013607 6898937  0.0000 MA(12) 0936943 0014579 6426769  0.0000

R-squared 0572353 Mean dependentvar  -2.482903 R-squared 0570631 Mean dependentvar  -1707483

AdjustedR-squared  0.569126 S.D. dependentvar 266.7669 AdjustedR-squared  0.567378 S.D. dependentvar 266.9651

SE of regression 175.1086  Akaike info crterion 1317982 SE of regression 1755037  Akaike info criterion 1318530

‘Sum squared resid 8125697, Schwarz citerion 1322002 ‘Sum squared resid 8139947 Schwarz ciiterion 13.22670

Log likelihood -1763.006  Hannan-Quinn criter 1319507 Log likelihood 1757250  Hannan-Quinn criter 1320159

Durbin-Watson stat 2038089 Durbin-Watson stat 2021551

Inverted AR Roots. 84+.221 84-221  62+60 62600 Inverted AR Roots. 82+.221 82-22i  60+60  60-601

23-82i 23482 -21-821  -21+821 22-821 224821 15 -22-800
-50-60i  -59+60i  -81e22i -81-22i 22082 -60+60I  -60-60i  -82-22i
Inverted MA Roots. 9 86-501  86+50  50+86i -82+.221
50-86i 00+991  -00-99i  -50+861 Inverted MA Roots. ) 86+501  86-501  50+86i
-50-86i  -86+501  -86-501 -9 50-86i 00+991  -00-99i  -50+861
v -50-86i  -B6+50i  -86-50i 99





