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Sspace: Singapore

Method: Maximum likelihood
Sample: 1990M01 2015M03
Included observations: 303
Valid observations: 302

Convergence achieved after 1 iteration

Obsevation eq.: s = sv1*d(r(-1)) + [var = exp(c(1))]

State eq.: svl = sv1(=1) + [var = exp(-10)]

Coefficient Std. Error z—Statistic Prob.
() -8.633691 0.058272 -148.1622 0
Final State Root MSE z—Statistic Prob.
SV1 0.52835 0.20301 2.602577 0.0093
Log likelihood 867.05 Akaike info criterion -5.73543
Parameters 1 Schwarz criterion -5.723144
Diffuse priors 1 Hannan—Quinn criter. -5.730514




R7 OT7HETSEAOERERRA

£33k YL—L7

Sspace: Malaysia

Method: Maximum likelihood
Sample: 1990M01 2015M03
Included observations: 303

Valid observations: 302

Convergence achieved after 1 iteration

Obsevation eq.: s = sv1*d(r(-1)) + [var = exp(c(1))]

State eq.: svl = sv1(=1) + [var = exp(-12)]

Coefficient Std. Error z—Statistic Prob.
() -7.748838 0.023281 -332.8399 0
Final State Root MSE z—Statistic Prob.
SV1 -0.203541 0.192117 -1.059466 0.2894
Log likelihood 733.4794 Akaike info criterion —4.850857
Parameters 1 Schwarz criterion -4.838571
Diffuse priors 1 Hannan—Quinn criter. —4.845%41
FTAKR AVFRTT
Sspace: Indonesia
Method: Maximum likelihood
Sample: 1990M01 2015M03
Included observations: 303
Valid observations: 302
Convergence achieved after 1 iteration
Obsevation eq.: s = sv1*d(r(-1)) + [var = exp(c(1))]
State eq.: svl = sv1(=1) + [var = exp(-12)]
Coefficient Std. Error z—Statistic Prob.
() -5.530471 0.016044 -344.7059 0
Final State Root MSE z—Statistic Prob.
SV1 0.078373 0.087045 0.900372 0.3679
Log likelihood 397.6393 Akaike info criterion -2.62675
Parameters 1 Schwarz criterion -2.614464
Diffuse priors 1 Hannan—Quinn criter. -2.621834
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Sspace: Thailand

Method: Maximum likelihood
Sample: 1990M01 2015M03

Included observations: 303

Valid observations: 302

Convergence achieved after 1 iteration

Obsevation eq.: s = sv1*d(r(-1)) + [var = exp(c(1))]

State eq.: svl = sv1(=1) + [var = exp(-12)]

Coefficient Std. Error z—Statistic Prob.
() -7.367403 0.023824 -309.247 0
Final State Root MSE z—Statistic Prob.
SV1 0.097846 0.10229 0.956556 0.3388
Log likelihood 675.1861 Akaike info criterion —4.464809
Parameters 1 Schwarz criterion -4.452522
Diffuse priors 1 Hannan—Quinn criter. —4.459893
BEo6xR Tq4YEY
Sspace: Philippines
Method: Maximum likelihood
Sample: 1990M01 2015M03
Included observations: 303
Valid observations: 302
Convergence achieved after 4 iterations
Observation eq.. s = sv1*d(r(-1)) + [var = exp(c(1))]
State eq.: svl = sv1(=1) + [var = exp(-12)]
Coefficient Std. Error z—Statistic Prob.
() -7.761237 0.03495 -222.0671 0
Final State Root MSE z—Statistic Prob.
SV1 -0.05867 0.051304 -1.143558 0.2528
Log likelihood 733.5447 Akaike info criterion -4.85129
Parameters 1 Schwarz criterion -4.839004
Diffuse priors 1 Hannan—Quinn criter. -4.846374
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