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Summary of fitted model

Parameter estimate

stnd.error

t-value p-value

AR (1) ~.66348

.28231

-2.36791 .04979

Model fitted to differences of order 2

Estimated white noise variance = 279332 with 7 degrees of freedom.
Estimated white noise standard deviation (std err) = 528.518
Chi-square test statistic on first 4 residual autocorrelation = 0.637371

With probability of a large value given white noise = 0.887826
Backforecasting: no number of iterations performed:4

Variable: pp.3. FORECASTS (length =5

(1/1) 2053.77 (1/2)
/1) 1779.85 (2/2)
(3/1) 1468.28 (3/2)
(/1) 1181.89 (4/2)
(5/1) 878.665 (5/2)

3)

803.663(1/3) 3303.88

-301.858
-1891.85
-3483.98
-5323.75

2/3)
(3/3)
(4/3)
(5/3)

3861.56
4828.42
5847.75
7081.08
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