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@] Sspace; UNTITLED Workfile; UNTITLED:Untitled?,

View|Proc|Object| | Print| Mame | Freeze | | Spec | Estimate | Stats | Forecast

@state svl =[var=1]
@state sv2=s1(—1)
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BB Sspace: UNTITLED Workfile: UNTITLED::Untitled\, - 0O x
[ViewIProcIObjectl [PrinthamelFreezel [SpeclEstimatelStatsIForecastl

Sspace: UNTITLED

Method: Maximum likelihood (Marquardt)
Date: 01/06/14 Time: 15:07

Sample: 1978M02 2012M12

Included observations: 419
Convergence achieved after 1 iteration

Coefficient  Std. Error  z-Statistic Prob.

C(1) -0.008939 0323329 -0.030740  0.9755
C(2) 0.019118 0.324700  0.058879 0.9530

Final State Root MSE  z-Statistic Prob.

SV 0.000000 1.000000 0.000000 1.0000
sSV2 1.308321 0.000000 MNA 0.0000
Loqg likelihood -1038.335  Akaike info criterion 4965801
Parameters 2  Schwarz criterion 4 985075

Diffuse priors 0  Hannan-Quinn criter. 4973419
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|:| Program: KALMAMN_NK - (c\dsge\kalman_nk.prg) - B X

[Run] [PrintISaveISaveAsl [Cu‘tICopylPasteIInsertT){t]FindIRepIace]Wrapﬂ—l [Encr}rpt]

S5|ce S5

ssappend @state s =[war =1]

ssappeng pi_gdp=c2ts

ss.mil

scalar IFss @logl
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16,000
Series: PHI_PI
14,000 | Sample 1 200000
Observations 200000
12,000 |
Mean 1.504170
10,000 | Median 1.496534
Maximum 2.486775
8,000 Minimum 1.000015
Std. Dev. 0.256380
6,000 - Skewness 0.238483
Kurtosis 2.544865
4,000 -
Jarque-Bera 3622.043
2,000 | Probability 0.000000
0 |
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28,000

Series: PHLY
| Sample 1 200000
24,000 Observations 200000
20,000 | Mean 1.519956
Median 1.501890
16,000 | Maximum 2.715266
Minimum 0.596287
12,000 4 Std. Dev. 0.292165
Skewness 0.437901
8,000 | Kurtosis 3.325697
Jarque-Bera 7275.894
4,000 ~ Probability 0.000000
0 ,




