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2- Two-sided weighted moving average
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t-statistics [2.36665] | [-2.57911] | [-2.63890] | [2.03270] | [-1.20031]
INFLATION(-3) 0.45024 0.200970 | 0.011226 | 0.001973 | 0.000959
t-statistics [0.26382] | [0.85758] | [1.28372] | [1.75446] | [0.13408]
INFLATION(-4) -475.0021 | 0589654 | 0.003216 | 0.000175 | -0.004826
t-statistics [-1.18725] | [1.91779] | [2.28035] | [2.11854] | [-2.51432]
INFLATION(-5) -0.6446 -0.307700 | -0.010739 | -0.001096 | 0.012248
t-statistics [-1.48623] | [-1.94669] | [-1.88545] | [-1.70251] | [1.23468]
INFLATION(-6) -0.6836 0.098902 | -0.004400 | -0.001063 | 0.013974
t-statistics [-1.02806] | [0.29753] | [-0.35474] | [-0.66649] | [1.37746]
INFLATION(-7) -0.5505 -0.011782 | -0.000749 | 0.003460 | -0.006169
t-statistics [-0.93700] | [-0.03533] | [-0.06024] | [2.16220] | [-0.60625]
INFLATION(-8) 0.5963 -0.569080 | 0.003627 | 3.47E-05 | -0.006691
t-statistics [1.20569] | [-1.75893] | [0.30046] | [0.02232] | [-0.67767]
L(GOV(-1)) -0.76 4357125 | 0.321487 | -0.003254 | 0.037696
t-statistics [-2.20431] | [0.97648] | [1.93084] | [-0.15194] | [0.27680]
L(GOV(-2)) 0.208 -0.506357 | 0.062228 | 0.043980 | -0.155650
t-statistics [1.45727] | [-1.85166] | [0.36301] | [1.99473] | [-1.11016]
L(GOV(-3)) -0.817 -0.826066 | 0.096458 | 0.020006 | 0.100850
t-statistics [-1.28241] | [-0.17264] | [0.54023] | [0.87116] | [0.69058]
L(GOV(-4)) -0.141 0.017803 | 0.023929 | -0.029737 | -0.054815
t-statistics [-0.55353] | [0.00359] | [0.12920] | [-1.24832] | [-0.36185]
L(GOV(-5)) -2161.908 | 4.117483 | -0.154949 | 0.025577 | 0.311873
t-statistics [-0.33565] | [0.83185] | [-0.83892] | [1.07666] | [2.06448]
L(GOV(-6)) 1060141 | -5.977743 | 0.028323 | -0.060605 | -0.109198
t-statistics [1.68036] | [1.23292] | [0.15655] | [-2.60448] | [-0.73796]
L(GOV(-7)) -0.588 0.72833 | -0.212169 | 0011513 | 0.006012
t-statistics [-1.16594] | [2.50773] | [-1.12024] | [0.47262] | [0.03881]
L(GOV(-8)) 0.78 -7.103218 | 0.219692 | -0.032884 | -0.279402
t-statistics [2.71262] | [1.62138] | [1.32708] | [-1.54442] | [-2.06353]
L(M2(-1)) -0.05 0.17168 | -1.831289 | 1013036 | 0.524706
t-statistics [-0.39443] | [0.83828] | [-1.57194] | [6.76077] | [0.55067]
L(M2(-2)) 0.28 -0.87941 4367893 | 0.058453 | -0.466619
t-statistics [1.91158] | [-1.46907] | [2.62972] | [2.27361] | [-134348]
L(M2(-3)) -0.912 040405 | -2.523164 | -0.228564 | 0.119496
t-statistics [-0.13001] | [2.32001] | [-1.50224] | [-1.05802] | [2.08698]
L(M2(-4)) 0.3079 -0.70267 1215018 | 0.333078 | 0.113554
t-statistics [0.01051] | [0.62500] | [0.76213] | [1.62437] | [0.08709]
L(M2(-5)) -0.34 60.09206 | -0.375193 | -0.378328 | -1.523127
t-statistics [-2.52092] | [1.39768] | [-2.23387] | [-1.83347] | [-2.16077]
L(M2(-6)) 0.64 -38.94038 | -1.065550 | 0.319880 | 1.928540
t-statistics [2.39756] | [-1.85694] | [-2.62841] | [1.46673] | [1.39059]
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L(M2(-7)) 0.15 -7.256364 | 2.941847 | -0.230777 | -0.362461
t-statistics [1.33129] | [2.15818] | [1.71855] | [-1.04816] | [-2.25888]
L(M2(-8)) -0.23 -0.000237 | -2.147140 | 0.154771 | -0.107722
t-statistics [-2.20181] | [-2.29158] | [-1.84570] | [1.03439] | [-2.11321]
L(OILP(-1)) 0.997 -2.470678 | -0.151836 | 0.022704 | 1.154354
t-statistics [2.31528] | [-1.51374] | [-1.84611] | [1.98366] | [7.86482]
L(OILP(-2)) -0.87873 3721761 | 0.192924 | -0.061690 | -0.356109
t-statistics [-0.00480] | [0.50674] | [0.70396] | [-1.75013] | [-1.58871]
L(OILP(-3)) -0.03 -1.016197 | -0.115677 | 0051782 | 0.163792
t-statistics [-1.27052] | [-0.14228] | [-0.43404] | [1.51062] | [0.75141]
L(OILP(-4)) 0.93509 2.682574 | 0019527 | -0.011847 | -0.140879
t-statistics [3.82625] | [1.37105] | [0.07238] | [-2.34145] | [-2.63849]
L(OILP(-5)) -0.29557 0.966328 | -0.081185 | 0.003055 | -0.091042
t-statistics [-2.62575] | [20.14381] | [-2.32379] | [1.09473] | [-2.44395]
L(OILP(-6)) 075431 | -0.777913 | -0.101621 | -0.029814 | 0.282273
t-statistics [1.22784] | [-2.12430] | [-7.43517] | [-1.99263] | [1.47789]
L(OILP(-7)) 0.28645 4790851 | 0.230613 | -0.021786 | -0.135879
t-statistics [6.49941] | [2.76227] | [1.98334] | [-0.72225] | [-2.70839]
L(OILP(-8)) 0.213444 | -1.858072 | -0.077040 | 0.013387 | -0.084856
t-statistics [161708] | [-2.41076] | [-1.45642] | [2.61665] | [-2.61465]
C 1.23335 22.72746 | -0.640425 | -0.111524 | -0.755340
t-statistics [1.91297] | [1.25931] | [-1.95098] | [-1.28756] | [-1.37134]
R-squared 0.871644 | 0.720924 | 0.991397 | 0.999888 | 0.977597
Adj. R-squared 0.752242 | 0461318 | 0.983395 | 0.999784 | 0.956758
F-statistic 7300121 | 2.776994 | 123.8880 | 9583.041 | 46.91048
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0.000000 0.000000 0.000000 0.000000 100.0000 1
0.019411 0.151474 0.041286 0.160016 99.62781 2
0.014931 0.431926 0.258897 0.418677 98.87557 3
0.010590 0.546726 0.537217 0.523232 98.38223 4
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