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      confidence interval is truncated at zero.

Note: The test of the variance against zero is one sided, and the two-sided

                                                                              

      /sigma     46186.27    1763.88    26.18   0.000     42729.13    49643.41

                                                                              

         L1.     .8654761   .0417158    20.75   0.000     .7837146    .9472375

          ma  

              

         L1.    -.9974842    .006051  -164.85   0.000    -1.009344   -.9856245

          ar  

ARMA          

                                                                              

       _cons     3584.732   4260.763     0.84   0.400    -4766.211    11935.67

totrev        

                                                                              

    D.totrev   Coefficient  std. err.      z    P>|z|     [95% conf. interval]

                               OPG

                                                                              

Log likelihood = -1898.208                      Prob > chi2       =     0.0000

                                                Wald chi2(2)      =   47337.59

Sample: 1983q2 thru 2022q1                      Number of obs     =        156

ARIMA regression
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