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Variable Coefficient Std. Error t-Statistic Prob.  

C 75490.42 29196.22 2.585623 0.0139

AR(9) -0.494511 0.188503 -2.623356 0.0127

MA(1) 0.398650 0.078020 5.109569 0.0000

SIGMASQ 2.69E+10 5.01E+09 5.371186 0.0000

R-squared 0.324032     Mean dependent var 73524.33

Adjusted R-squared 0.267701     S.D. dependent var 202052.1

S.E. of regression 172905.0     Akaike info criterion 27.12093

Sum squared resid 1.08E+12     Schwarz criterion 27.28982

Log likelihood -538.4186     Hannan-Quinn criter. 27.18199

F-statistic 5.752317     Durbin-Watson stat 1.972063

Prob(F-statistic) 0.002542
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