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EXCHANGE(-2)
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(1.47756)
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(0.37823)
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[ 2.07392]
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M(-1)

(0.43682)

(0.02316)

(0.06986)
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M(-2)

(0.40721)
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[-1.97641]
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[-2.16947]

6537.310

1150.505

4825.625

155.7024

(26922.5)

(1427.66)

(4305.87)

(365.451)

[ 0.24282]
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[ 1.12071]
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-0.704083

-0.040504

-0.026668

-0.015710
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(0.47658)

(0.02527)

(0.07622)

(0.00647)

[-1.47736]

[-1.60271]

[-0.34987]

[-2.42837]

0.997871

0.989034

0.845184

0.984429

R-squared

0.997134

0.985238

0.791594

0.979039

Adj. R-squared

2.19E+11

6.17E+08

5.61E+09

40421464

Sum sq. resids

91855.63

4870.955

14690.99

1246.865

S.E. equation
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M TEPIX | IVALUE EXCHAN
GE
1353.962 | 260.5420 | 15.77126 | 182.6394 F-statistic
-456.6312 | -350.9018 | -390.6438 | -301.8461 Log likelihood
25.92396 | 20.05010 | 22.25799 | 17.32479 Akaike AIC
26.36382 | 20.48997 | 22.69786 | 17.76465 Schwarz SC
1066643. | 38888.61 | 31624.50 | 7553.850 | Mean dependent
1715770. | 40089.87 | 32180.72 | 8612.152 S.D. dependent
Determinant resid covariance
1.38E+31 (dof adj)
3.74E+30 | Determinant resid covariance
-1471.476 Log likelihood
83.97089 | Akaike information criterion
85.73035 Schwarz criterion
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