APPENDICES

ARMA (Auto Regressive Moving Average) Model
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Final Estimates of Paramete&
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Type Coef SE*Coe T-Valu P lrleb
AR 1 -0.4024 o% -4.1$ { %
MA 1  0.9905 \0180 '5\ o.(éJ
Constant 0.0Z!&O66 .3 0,825
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% Coef SE Coef T-Value P-Value
1 1.20770 0.00731 165.14 0.000
2

-0.2308 0.0701 -3.29 0.001

Constant -0.0150 0.0990 -0.15 0.880
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APPENDIX C
Final Estimates of Parameters

Type Coef SE Coef T-Value P-Value Aj

MA 1 1.0122 0.0433 23.37 0.000
Constant 0.00097 0.00621 O0.16 0.876

Type Coef SE Coef T-Value P-Value
AR 1 -0.309 0.107 -2.89 0.005 '

SAR 12  -0.9873 0.0274 -35.97  0.000

MA 1 0.9877 0.0171 57.74 0.000 \d

SMA 12 -0.860 0 ’
0

Constant 0.0040

.106  -8.12  0.000 \Y-
.0104  0.38 0.704 é 'i’)
? \,Y'
Type Coef SE Coef T-Value P-Valu \ Y"
SAR 12 -0.9847 0.0298 -32.99 w °\ ¢
MA 1 0.9782  0.0242  40.34 %ﬁ &
SMA 12 -0.860  0.108 —7.98\000 O
Constant 0.0084  0.0194 0.4%0.666 \V A
é n': Y S
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Final Estimates of Param?- %\
Type Coef SE Co&f lw P—Va@
MA 1 o.993ﬁ‘ o.ﬁlzw 0&

Type QE Co V& P-vValue
MA :%ﬁwl 0.0563 17% 0.000

S
-0.388 0.101 x .84 0.000

-0.0334 0.0172 -1.94 0.055

98



Type Coef SE Coef T-Value P-Value
AR 1 -0.6021 0.0839 =7.17 0.000
SMA 12 -0.5057 0.0941 -5.37 0.000
Constant 0.13 1.50 0.09 0.932

APPENDIX E

Final Estimates of Parameters

Type Coef SE Coef T-Value P-Value

MA 1 -0.934 0.122 -7.66 0.000 ' (}:
Constant 5.02 1.54 :

Type Coef SE Coef

AR 1 0.618 0.174

Constant 1.905

0.906
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