Tabmuna 5

OIEHKH HA MOJEJIUTE C KOPUT'UPAHE HA I'PEILIKATA BE3 OTUMTAHE HA
BJIMJTHUETO HA CE3OHHH S ®AKTOP

KomOunanun €)) 2 3) @ ) )
daxropn pe3ynTaTHBHU IPOMEHIHBH
NIPOMEHIHBH 4yl Ayl Ayl Ay2 Ay2 Ay2
const 6.112
ayl,, -0.380
ayl,, -0.544 -0.341 -0.354
4yl -0.722 -0.606 -0.511
4y2 , -0.477 0.814
4y2 | -0.317 -0.700
4y2 , -0.628 -0.814
Akl , -0.347
4kl 0.637
4kl
4kl , 0.646
4k2,, -0.271
4k2 , 0.720
4k2,,
4k2,, 0.533
4k3,, -1.592
Agfef,, -0.317
Agfcf,, -0.253
Agfef,, -0.188
4l1 , 0.429
EC, -0.849 -1.283 -1.246 -1.354 -0.669 -1.958
BG LMF 1.803 1.813 0473 2274 2.249 2.714
DH ¥ 5.470 4.117 2.075 0.917 1.354 4.849
ARCH[4] 2.968 2.864 0.894 0.546 0.133 7.385
CUSUM 0.658 -0.263 2.286 -0.024 -0.684 -0.250

3atenexka: C bold ca orGenstsany 3uawmmMuTe onetku npu & = 0.01, ¢ bold italic - 3navure
oueuku nipu a = 0.05, u c italic - 3paunmMuTe oneHku ipu a = 0.10.
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