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Dependent Variable: LOG(OILR)

Method: ARMA Maximum Likelihood (BFGS)

Date: 06/23/20 Time: 15:22

Sample: 2003 2019

Included observations: 17
Convergence achieved after 7 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.

C 6.293815 0.209402 30.05613 0.0000

ARQ1) 0.622670 0.203504 3.059745 00085

SIGMASQ 0.131488 0.069252 1.898695 0.0784

R-squared 0.336277 Mean dependent var 6.365967

Adjusted R-squared 0.241460  S.D. dependent var 0.458790

S.E. of regression 0.399579  Akaike info criterion 1.190832

Sum squared resid 2.235290  Schwarz criterion 1.337870

Log likelihood -7.122075 Hannan-Quinn criter. 1.205448

F-statistic 3.546575 Durbin-Watson stat 1.782755
Prob(F-statistic) 0.056742

Inverted AR Roots .62
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Dependent Variable: DINOGDP,2)

Method: ARMA Maximum Likelihood (BFGS)

Date: 06/23/20 Time: 15:26
Sample: 2005 2019

Included observations: 15

Convergence achieved after 60 iterations

Coefficient covariance computed using outer Product of gradients

Variable Coefficient ~ Std. Error  t-Statistic Prob.

C -0.006524 0.002341 -2.786565 0.0177

AR(1) 0.592033  0.188030  -3.1486100.0093

MA(1) -0.999998  27689.33  -3.61E-051.0000

SIGMASQ 0.001755 1.493517 0.0011750.9991
R—squared 0.814358 Mean dependent var -0.005830
Adjusted R—squared 0.763728 S.D. dependent var 0.100645
S.E. of regression 0.048921  Akaike info criterion -2.701587
Sum squared resid 0.026326  Schwarz criterion -2.512773

Log likelihood 24.26190 Hannan-Quinn criter.  -2.703598
F-statistic 16.08457 Durbin-Watson stat  2.209238
Prob(F-statistic) 0.000246

Inverted AR Roots -59

Inverted MA Roots 1.00
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Trend assumption: Linear deterministic trend . . .
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Included observations: 10 after adjustments
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