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Sspace: CYCLE

Method: Maximum likelihood (Marquardt)

Date: 09/26/14 Time: 00:08

Sample: 1338 1392

Included observations: 55

Valid observations: 54

Convergence achieved after 25 iterations

Coefficient Std. Error z-Statistic Prob.
C(1) 0.043500 0.010595 4.105613 0.0000
C(2) 1.502696 0.112401 13.36908 0.0000
C(3) -0.536594 0.117478 -4.567630 0.0000
C(4) -5.798111 0.171393 -33.82939 0.0000
Final State Root MSE z-Statistic Prob.

Sv1 -0.162551 0.183577 -0.885467 0.3759
Sv2 -0.132873 0.181265 -0.733033 0.4635

Log likelihood 79.20607 Akaike info criterion -2.785410

Parameters 4 Schwarz criterion -2.638078

Diffuse priors 0 Hannan-Quinn criter. -2.728590
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