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Asymmetric Asymmetric Symmetric Symmetric
UC_UR uc_0 UC_UR uc_0
Trend Process:
I v 11 \
. 1/13 1/15 1/09 1/11
Drift term 9 0/31) (0/163) (021 (0/61)
Standard deviation of o 2/66 1/75 2/33 1/67
permanent innovation U (0/39) (0/141) (0/41) (0/54)
Cycle Process:
1/32 -9 1/55 0/67
AR(1) Parameter P1 (0/08) (0/09) (0/07) (0/4)
—-0/61 -0/76 —0/81 0/3
AR(2) Parameter P2 /11 (0/16) (0/12) (0/4)
Standard deviation of o 0/84 0/0001 0/6 1/03
transitory innovation e (0/4) (0/01) 0/56) (0/09)
Asymmetric shock y =2/11 -0/55 B _
parameter (2/16) (0/17)
. —-1/00
Correlation Pey, (0/00) 0 -0/82 -
0/55 0/00
Prlut=1jut-1=1] P (0/69) (0/000) - -
0/95 0/43
Pr[ut=0ut-1=0] q ©/01) ©028) - -
Log likelihood —239/496 —242/276 -257/192 —260/959
Log likelihood value —-169/77 -167/07 —166/94 -170/91
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