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Final Estimates of Parameters
Type Coef SE Coef T P
AR 1 -0.2412 0.5486 -0.44 0.663
SAR 4 -0.1170 0.1599 -0.73 0.468
MA 1 0.0426 0.5592 0.08 0.940
SMA 4 1.1007 0.0507 21.70 0.000
Constant -0.0028054 0.0006915 -4.06 0.000
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Modified Box-Pierce (Ljung-Box)Chi-Square statistic
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