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1 Box-Jenkins

2 ARMA

3 ARIMA

4 Stationarity

5 None Stationarity
6 Dickey Fuller

7 NG Perron

8 Phillips Perron
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1 Auto Regressive

2 Moving Average

3 Auto Regressive- Moving Average

4 Auto Regressive-Integrated- Moving Average
5 Mean Square Error

6 Mean Absolute Prediction Error

7 DIE.Welt

8 Hans Kluge

9 WHO

10 The Economist
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[View[Proc[ObjectIProperties] [PrinthameIFreeze] ISampIeIGeanSheethraph[StatsIl

Phillips-Perron Unit Root Test on D(EXCHANGE)

Mull Hypothesis: D{EXCHANGE) has a unit root
Exogenous: Constant
Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic -9.189951  0.0000
Testcritical values: 1% level -3.487046
5% level -2.886290
10% level -2.580046
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Autocorrelation Partial Correlation AC PAC

a-Stat Prob
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321 0011
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0.954 0.954 111.09 0.000
0906 -0.044 21222 0000
0846 -0.170
0.785 -0.031
0711 -0170 44197 0000
0655 0177 49662 0000
0.606 0.075 543.79 0.000
0557 -0.089 58400 0000
0520 0119 61945 0000
10 0.488 -0.043 650.95 0.000
11 0458 0026 67893 0000
12 0433 0079 70412 0000
13 0.415 0.011
0.061
15 0390 0016 77064 0000
16 0.383 -0.005 791.12 0.000

3201.02 0000
378.18 0.000

T27.52 0.000
749.62 0.000

17 0.375 -0.002 8510.94 0.000
18 0362 -0.057 82967 0000
0.348 -0.008 847.12 0.000
20 0.330 -0.026 S62.99 0.000
21 0309 0016 87704 0000
22 0.284 -0.020 889.02 0.000
23 0.263 0.024 S99.37 0.000
24 0238 -0035 90794 0000
25 0.211 -0.051
26 0.185 -0.005 920.05 0.000
27 0155 0078 92382 0000
22 0.116 -0.129 092594 0.000
29 0.073 -0.050 92679 0.000
320 0037 00680 92701
0119 927 02 0000
32 -0.008 0.043 927.04 0.000

914.76 0.000
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[view | proc] object [ print| Mame | Freeze [ Estimate [ Forecast | stats | Resias |

Dependent Variable: EXCHANGE -~
Method: ARMA Conditional Least Squares (BFGS / Margquardt steps)
Date: 06/08/21 Time: 20:50
Sample (adjusted). 1390M02 1392M08
Included observations: 21 after adjustments
Convergence achieved after 32 iterations
Coefficient covariance computed using outer product of gradients
MA Backcast 1390M01
Wariable Coefficient Std. Error t-Statistic Prob.
c 2632.041 16628.190 2177235 0.0284
COROMA -200 6922 177.3713 -1.131481 02678
AR(1) 0.947657 0.0532256 17.79431 0.0000
MALT) 0.5021986 0171202 2.933357 0.0068
R-squared 0.9610932 Mean dependentwvar 2348710
Adjusted R-squared 0.956770 S5.D. dependent var 926 2064
S.E. ofregression 192.5754 Akaike info criterion 13.47877
Sum squared resid 1001303 Schwarz criterion 13.66380
Log likelihood -204.9209 Hannan-Quinn criter. 132.539008
F-statistic 222.3203 Durbin-Watson stat 2103463
Prob(F-statistic) 0.000000
Inverted AR Roots a5
Inverted MA Roots -.50
~
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Forecast EXC HANGEF

Actual EXCHANGE

Forecastsample: 1390M01 1399M11
Adjusted sample: 1390M02 1392M08
Included obserdations: 31

Root Mean Sgquared Error 1T9.7223

Mean Absolute Error 1182113

2. Mean fsbs. PercentEmor S.201754
Theil Inequality Coefficient 0.035725

Bias Proportion 0.000011

Wariance Proportion 0.0126837

- Covariance Proportion 0.987352

T T T e T T T T T YT T Theil U2 Coeficient 0.335630
Symm etric MAPE 5.215550
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