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arima AIC BIC Bgodfrey
201 -411.8059 -376.4878 0.0665
003 -412.8872 -377.5691 0.0595
(400) -410.6192 -373.2235 0.8978
(401 -408.7453 -369.2721 0.9435

arima(0 0 3)i% AIC. BIC 23 &/h & 23, Breusch Godfrey test M1 0.05
WFEFITIE < SRIMBEDBRIT TWRWATREMER & 5, 4Tkt L, arima(4 0 0)
1L AIC, BIC 2 b /NS W) TILZ2 28 Breusch Godfrey test OEMIE 12
KEWHEZE D, Breusch Godfrey test OfE72% 0.10 % L[R5 DD HF Thied
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modelll model21 model12 model22
log(wpt5ph)
D.npt5 8.15e-09 4.75e-08 1.27e-07*** 1.38e-07**
[0.20] [1.01] [3.00] [2.18]
M2 .0099706** .0122808**
[2.27] [2.11]
M3 0143767+ 0194787+
[3.371 [3.23]
M4 .0110756%* .0234966%***
[2.07] [4.47]
M5 .0158119* .017299%**
[1.89] [3.45]
M6 .027051%%* .0250878%**
[4.30] [4.71]
M7 .0245483*** .0365426%*+*
[4.83] [6.98]
M8 .001887 .004051
[0.13] [0.96]
M9 .014479 .0178301%**
[1.61] [4.21]
Mi0 .0170414%* 024253 %**
[2.45] [5.29]
Mi1 0177072%%* .0180131%**
[3.33] [2.92]
Mi2 .0408197%** .055388%**
[8.04] [9.12]
Constant -.0155618%** -.0205612%%* -0.0005 -2.6E-05
[-4.48] [-6.14] [-0.45] [-0.03]
ARMA
L.ar -.3356928*% -.7654031%%* -0.70983
[-1.96] [-4.73] [-1.55]
L2.ar -.6130242%**
[-3.04]
L3.ar -0.35058
[-1.59]
Ld.ar -0.18393
[-1.16]
L.ma -.5022688*** -0.04386
[-3.01] [-0.11]
L2.ma - 705778%*
[-2.36]
sigma
Constant 00533 .0054566%** .0100761%** .0114268%**
[9.93] [5.74] [10.80] [11.85]
aic -366.686 -410.619 -322.29 -346.934
bic -337.417 -373.224 -314.485 -334.469
N 52 59 52 59

*p<0.1, ** p<0.05, *** p<0.01
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