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Modified Box-Pierce (Ljung-Box) Chi-Square statistic

12

£

24 36

9.2.<29.7- 418

7

P-Value 0.236

1
-0.021
-0.003

~

-0.591

19

48 Lag 12 24 36 48
59.2 Chi-Square 9.1 22.6 41.6 59.1

31 43 DF 7 19 31 43

0.251 0.093 0.051 P-Value 0.247 0.257 0.097 0.052
Correlation matrix of the estimated parameters

1
3

4

(¥

4 f —32
2 0.008
3 -0.005 -0.577
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