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y APPSR PSS, |

THE IDENTIFICATION OF THE MODEL IS OF COURSE THE BASIS FOR FURTHER
DEVELOPMENTS. THE FOLLOWING INGREDIENTS ARE ESSENTIAL:

1 THE ORDER OF DIFFERENCING REQUIRED TO ACHIEVE STATIONARITY.

2 THE NUMBER OF AR AND/OR MA TERMS.

3 THE DEGREE AND PERIOD OF SEASONALITY
ABOVE CAN BE DETERMINED BY STUDYING THE ACF AND PACF.
FORTUNATELY THE CLASS AND DEGREE OF EACH SET FOLLOWS A CHARACTERISTIC PLOT.
IN GENERAL THE FOLLOWING SUMMARY APPLIES TO STOCHASTIC PROCESSES:

AR ' MA AR-MA

ACF INFINITE (DAMPED EXPO FINITE(SPIKES) SAME AS AR

NENTIALS AND/OR DAMPED AFTER Q-P

SINE WAVES) LAGS

TAILS OFF CUTS OFF TAILS OFF

|
PACF . SIMILAR TO ACF OF MA SIMILAR TO ACF . SIMILAR TO
OF AR ACF OF AR-MA

STATIO ROOTS OF $(B)=0 LIE ALWAYS STATIONARY AS IN AR
VARITY OUTSIDE UNIT CIRCLE
INVERTI ALWAYS INVERTIBLE ROOTS OF eo(B)=0 AS IN MA i
BILITY OUTSIDE UNIT CIRCLE |

DENTIFICATION MAY BE STARTED BY TRANSFORMING THE SERIES IF NON STATICONARITY
IS OBVIOUS. PLOTTING IS ADVISABLE.SEASONALITY IS FRESENT WHEN LARGE

i AUTOCORRELATIONS OCCUR EACH S LAGS.(S IS THEN THE PERIOD)
SaTEE TS LU LA ST TR S
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§ an T
I A DESCEYRYTONL DMALYSIS N THE INPUT DATA VEDTCS YIELDS THE FOLLOWING

10.t
).
1y
NN
=

e
RN TSR

L

CALA et 20N
.

- x(.

[ L e |
~20Ny

¢ ANT LOWER LIMITS IN YIECTCR FORM,
TED N&M AND MIN ARE DESIRED JENTER

A hals W ALY
400 T2¢)

R FRIDQUENCY HISTRORAM § EATH STRR = { FERCENT

LOYER UFFER No, REL,FREQUENCY IN FERCENT
C280,00  To30.00 3
T230,60  T200.00 207 1r
200,09 176,00 g0 REERRE
“170.00 “142.00 g4s LELLALRAES
140,00 - T1i0.00 841 KKRREARAAR
110,00 "5 20 749 LRALERAR
“B0. LD 50,00 53% RERRRAR
~90,00 “28.,00 380 ERLEALE
“20,3) 10,80 45 RARER
10,09 40,00 48 K409

40,00 70,00 440 RRRRs
70,00 100,00 440 (I3

100,00 130,88 . 026 thRERE
120,5¢ 140,00 633 RRREAAR
162,00 19040 o83 RERERRR
190.00 220,00 03 LRLARt
§ 220,00 250,04 258 rkx
. 290,00 280,00 ev 3

i 280,50 3000 13

‘ 210,00 245,00 7

(sl f 340,00 379,00 2
. E 370400 400,00 2

THE FOLLCWING AFE FORTEHT AND NUMZER OUTSIDE IKDICATED LIMITS

{ 'ZS0.0C ] 0
4 400000 060 0 {
§THT MEDIAN IS -1e.14
. B THTS MorE 13 ={20,4
| " B THT VEDTOR ONTAIMS VALUES YHIDH ARE ( (), THE GEOMETRIC MEAM CAMMOT KE €
3 OMFUTET, .
THE HARMOMIC MEAN IS 07,1481
THE QUALRATIC MEAN IS 174,75
COEFFICIENT OF YURTOSIS {,7908
COEFFICIENT DF SKEWMESS §,77797

§ D0 TOU WANT A CUNULATIVE HISTOCRANT Y/H

Y
CUMULATIVE FRIQUENCY HISTOGRAM fT\ZkEx\

LO¥ER UFFER no REL, CUMULATIVE FREQ, IN FERCENT
1280000 B

230,00 ZE00.00 !

230,00

= alrsy
2oLl g, oo

93 <

190,00

A A

30,00
340,00
370,00
.
QCOrUO



0 BPLOT {
ENTER MAX, PLOTSIZE Y AMD X ORK () TO BYPASS ag (
INFUT YOUR SERIES g Y

KAX KIN MEAN VaR, 5,E, N
10,000 ~10,000 000 30,847 921 60
HEW PAGE? ’
10] & t 1 1
' tt oy ' s e
| : X
} ? .
511t t ot t ot ot r ot
| i . \
| { 1 :
| : f / i ¢
| ]
0 b= + + 4+ * » 4 # % -+
| : .
[ _ .
YRV
-s| v b1 v ox t 1 t
| b ' i f : ;
! / i 1 i} ‘
I e / |
| t o Lt Lt 1 tt
~101 | ] | 1 & | 1 xl | It | 1 x|
0 10 20 30 40 50 60
:
ga;zxLLLLJ\.lfs.
— i
32 -47 - 108 lql -159 -129 -37 -29 54 {34 00000010
81 -14 -%0 -143 -172 -157 -114 -53 19 130 00000020
155 148 97 31 -39 -94 -119 -108 -47 -21 45 144 00000030
229 240 205 138 38 -33-107 -123 -99 -84 -18 i 00000040
157 189 130 90 -3 -§7 -144 -135 -177 -13" -78 -19 00004030
95 190 182 131 57 -37 -122 -183 -1%94 -153 -107 -44 00000060
47 191 202 154 92 -1 -99 -140 -176 -138 -96 -43 00002070
24 157 217 183 129 32 -44 -144 -207 ”Cé -152 -98 00000080
-28 106 219 20/ 151 77 -29 -130 -194 -207 -16‘ -113 00000090
=S 26 187 210 145 99 -1 -105 -192 -234 -207 -154 00000100
=95 -13 143 223 1724 137 48 -4 -149 =203 -195 -141 (0000110
-82 -12 108 285 243 194 12 1ﬂ 5] -l?Qan°9,NJAZ 00000120
-P4_ =34 79 254 243 196 i3 J‘;JJ SUS! 00000130




0 EPLOT {
ENTER MAX, PLOTSIZE Y AND X OR () TO BYPASS g (
INPUT YOUR SERIES gt YT
MAX MIN MEAN VAR, s,E, N
10,194  ~10,308 126 50,211 915 60
HEW PAGE?
101 A A A
| 4 ¢ M t
b /‘\ 3 ! !
| i '
51 ¢ ¢ i t r ot r ot
I \ f Py H .
| ! } { F ¥ ‘
| ! } ! y L l‘
oy i b !
(0 r— ‘ + & * % +
| £ t ] b j t
| \ { { i ; , } 3
I v f ¢ }
I I | | i H
'sl r ot rot | S LR t ot
v ' i S y 3
| , L | 4 !
| t 1 . r t i
| % (R | i/ ot
~101 % * A7 “a Ky
|
|
l
“151 | | | | | | | | | | | |
0 10 20 30 40 50 60
At mek
0 BPLOT {
ENTER MAX, PLOTSIZE Y AND X OR () TO BYPASS 1 (
INFUT YOUR SERIES i AT
NAX MIM MEAN VAR, s,E, N
+A445 ~ 087 ~.0863 +042 026 60
NEW PAGE?
0,501
| t
|
|
|
0,251 t
| 3 t t
| % Ak %
Ix it % & 3 |
| % % % %
0.00: : & & ry : 244 . Fy
| % ot % % %
(R r ot % T |
| % %
| 3 1 3 4 3
~0.,251 ]
] t % ' S I3
| t
| %
| %
'0.50{ t
| %
} \
=0.751 | | | | | | | | | | | |
0 10 20 30 40 50 40
ATIVD




BOX 0
ENTER MAX, FLOTSIZE Y AHD X OR (O TO BTFASS sx (

ENTER MO, INFUT SERIES FOR TRAMNSFER MODEL AMALYSIG, (O FOFR STOCHASTIC OMLY xx (

£k xBEGINMNING OF STOCHASTIC FFROCESS AMALTSTISAAR
ENTER SERIES,( VALUES OR VECTOR MAME) gx YT

TYFE 0519293747514 OR 7 FOR NESIRED TRAMHSFORMATION ax 0

ARXRAIDENTIFICATION SECTIOMgzA

INFPUT MAX LAG FOR ACF xx 16
DIFF 0 1 2 3
MEAN “,031 ~.08S5 ~.021 + 060
S,E, 919 +476 1256 1142
VAR, 50.657 13.383 3,795 1,154
D,F, 60 59 58 57
APFROX, .
SE(ACF) 129 +130 121 132
LAG : .
1 + 866 + 836 +835 + 581
2 +508 +AS7 +484 + 374
3 + 029 ~.028 018 +0B9
4 “.441 “.487 T.449 474
S T2779 806 Te775 2623
é “.900 “.894 ~.882 T 696
7 T.779 T 745 757 T h59
8 459 “+408 T2439 Te344
9 “.030 027 “,013 026 h
10 ¢ 391 v 437 v 395 +310 t
11 1693 v 715 + 689 +588 '
12 +800 +795 +789 1654
13 1693 2657 1670 . + 508
14 +408 + 354 + 387 + 306
15 .028 ~.028 v 015 +018
16 “.342 ~.387 T.352 T.329

INFUT ORDER OF DIFFERENCE FOR PLOT OR 999 IF MO FLOT ax 0
NEW PAGE? -

t 3



P ey

INFUT
NEW FA

1

~1
INPUT

ENTER
WHICH
INFUT

REX

CHOOSE
INFUT
INFPUT
INFUT
INFUT
IMNFUTYT
CHOOSE
INPUT
INPUT

STATIS

RRA

INITIA
INITIA

KRR

ORDER OF LWIFFERENCE FOR FPLOT OR
GE?

999 IF MO FLOT gk 1

+ 01
| A a a
| =z R A
I A & & % r
| A A
9l 1 3 a
| A A b % &
| a
|
! .
+OF e - *
|
|
| @
| v 9w x s
31 B
| v v
| X 999 @
| 2 v v
| 1 v 99
01 | ) | | I | | |
0 5 10 15 20
ORDER OF DIFFERENCE FOR FLOT OR
FERIOD OF SEASOMALITY ar 12
REGULAR DIFFERENCE?} xx 0
MAX LAG FOR ACF 2x 0
SPECIFICATION SECTIONARR%
DEGREE OF DIFFEREMNCE xx O
MUMEER OF AR TERMS ar 1 P
IESIRED LAGS FOR AR TERMS ax 1
MUMEER OF MA TERMS xx 0
A | FOR A MEAN ,(Q IF NOT rx 1
FERIOD OF SEASOMALITY xx 12 &——
DEGREE OF SEAS DIFFERENCE xx 1 POSEEE R
MO, OF SEAS AR TERMS A% 0 i
MO, OF SEAS MA TERMS xx 0
TISTICS OMH THE W SERIES
MAX MIN MEAM VAK,
274 “+300 “,000 +018
THITIAL FITTIMG SECTTIOMkRA
L AR ESTIMATES] 0,10924
L COMSTANT ESTIMATE “0,000276432

FIMAL FITTIMG SECTIOMxxX

999 IF MO FLOT xx 999

ENTER EFS AMD EFS2? OR ( TO RYPASS xx (
GEMNCE IS ASSUMED AT ITERATION MO {

CONVER
HUMIER
THE RE

OrF ITERATIONONSGS FERFORMED
SIDUAL VARIAMCE 19

! 2

117.'.\'.[

SOCQ
+020

0.017746 44—

]
48



FINAL AR ESTIMATES 0.11872
FIMNAL MA ESTIMATES

FINAL SEAS, AR ESTIMATES

FIMNAILL 3EAS, MA ESTIMATES

FINAL ESTIMATE FOR MEAN “0.0010114
FIMALL ESTIMATE FOR CONSTANMT “0.00082135

ENTER COWFIDEMCE COEFFICIEMT FOR ESTIMATES & ,9

COEFFICIENT E/STGMA(R) COMFIDENCE IMNTERVAL
TERM B SIGMA(K) ) LOWER UFPER
1 ’ 119 +139 +852 o Te110 + 348
2 “+001 + 022 “.046 T+038 ; + 036
CORRELATION MATRIX ‘
1 “0.0030699

“0.,00306%99 1

ARADNIAGHOSTIC SECTIOM ON RESIDUALS AR

THE CMI SQUARE STATISTIC = 23,739 WITH 23 DEGREES OF FREEDOM
THE LLEVEL OF SIGNIFICANCE (1-CHISQUARE PROEARILITY)= 0,41559
INFUT MAX LAG FOR ACF rx 14
DIFF ' 0
MEAN 001
S.E, 019
VAR, . 018
D,F, 48
AFFROX,
SE(ACF) 144
LAG
1 009
2 “.150
3 ~.009
4 “+090
S 1294
6 v 065
7 “.218
8 109
9 + 035
10 +043
11 016
12 Te343
13 “.323
14 + 099

INFUT ORDER OF DIFFERENCE FOR FLOT OR 999 IF NO FLOT ax 0
NEW I"AGE?



0.501
|

| A A A a A& a
| 4 A a azr &6 a

0,251

|
|

|
|
0,00+
}
|

*

¥
e

|
!
I
“0.25
|l vvvvevvevevw X
B PO YR
|

“0.501 | | ! | 1 |

0 S 10 15
INPUT ORDER OF DIFFERENCE FOR FLOT OR 999 IIF NO FLOT gz 999

INPUT MAX HARMONIC FOR FERTONODGRAM g2 14

RRAACUMULATIVE FERIODOGRAM (NORMALIZED)RKK
10 FERCEMT LLIMIT LINES

COUNT cUM, PER, LOWER £sT, UFPER

1 + 009 +000 + 042 1296

2 +137 000 . 083 + 338

3 141 + 000 120 379

4 +158 +000 167 421

9 162 +000 0208 1463

é v 232 +000 + 250 + 504

7 0240 037 1292 1046

8 ¢ 252 +079 + 333 + 88

9 377 o121 v 375 1629

10 926 142 417 671

11 + 537 + 204 A58 +713

12 v 349 + 244 + 500 + 734

13 ' 971 ' 287 19542 796

14 + 595 + 329 + 583 . 838
THE TOTAL HUMEER OF LIMNE CROSSINGS = (

TYPE | TF SATISFIED WITH MODNEL, (Q TO RETURM T0 SPECIFICATION sz 1



REXROTOCHASTIC FORECASTING

ENTER VECTOR OF) LEADS

INFUT MO OF ORSERVATIONS PRECEDNING FORECAST FOR FLOY Ok 999 IF NO PLOT xg 10
FLOTSIZE Y AMD X OR (0 70O

ENTER MAX,
NEW PAGE?

101

SECTIOMaxA

yORIGIN, AND CONFIDENCE COEFFXCQLENT a2x 10 40

Q0 FERCENT CONFIDEMCE LLXMITS

LOWER
T.+203
4.826
8.3%6
?.622
8:662
4,790
“.514
Th5.114
“9.070
“10.,252

FORIECASZT
016
3.047
8.417
?.842
8.883
G,011
Te294
“4.8%94
“8.84%
“10.,031

UPFER

+ 235
G267
8.83%7
10,063
?.103
34231
“.073
“A.L73
“8.629
“9.810

EYPASS xx 0

»

»

%adwn.\;z—l



itk

kX SFECIFICATION SECTIOMgit

CHOOSE DEGREE OF DIFFEREMCE £ 0
INPUT NUMEER OF AR TERMS 8 TR T—
INPUT HUMEER OF MA TERMS 10
INFUT A { FOR A MEAN ,0 IF HOT g2 {
INPUT FERIOD OF SEASOMALITY 1t 17—
CHOOSE DEGREE OF SEAS DIFFERENCE 4% {
IMPUT NO, OF SEAS AR TERMS 1] e——
INFUT MO, OF SEAS MA TERMS tx 0
STATISTISTICS OH THE W SERIES
MAYX MIN MEAN VAR, 5,E, N
10,097 10,154 “063 50,487 917 40
RAAINITIAL FITTING SECTIOMxpa
IHITIAL SEASONAL AR ESTIMATES (),79994
INITIAL CONSTANT ESTIMATE =0.012403

kR AFINAL FITTING SECTIOMaxx

ENTER EFS AND EFS2 OR () TO EYPASS %i ()
CONVERGENCE IS ASSUMED AT ITERATIOMN MO
NUMBER OF ITERATIONS PERFORMED

THE RESIDUAL VARIAMCE IS

‘
] ]
‘
L
.
L]

7.2807 &£&——

FINAL AR ESTIMATES
FINAL MA ESTIMATES

FINAL SEAS, AR ESTIMATES 0.8630%
FINAL SEAS, MA ESTINMATES
FINAL ESTIMATE FOR MEAM 0,0098951

FINAL ESTIMATE FCR COMSTANT (,0012547

ENTER COMFIDENCE COEFFICIENT FOR ESTIMATES xx ,¢

COEFFICIENT B/SIGNA(E)  COMFIDENCE IMTERVAL
TERM B SIGMA(E) T LOWER UPPER
1 1863 033 26,072 1809 /918

2 +010 924 011 “1.311 1,331
CORRELATION MWATRIX

1 0,00061671
0.00061671 1

R4 #DIAGHOSTIC SECTION OM RESIDUALS gy
THE CHI SQUARE STATISTIC = 351,45 WITH 23 DEGREES OF FREEDOM
THE LEVEL OF SIGMIFICANCE (]-CHISQUARE PROBABILITY)= (
INPUT MAX LAG FOR ACF 10

Gugun 17



.

BON

ENTER MAX, FLOTSIZE T AND ¥ DR 0 TO BYPASS 2p ( -

ENTER NO, IMPUT SERIES FOR TRANSFER MODEL ANALYSIS, { FOR STOCHASTIC ONLY gg:§:)

KXAEEGINMING OF STOCHASTIC FPROCESS ANALTSIS jka

ENTER SERIES,( VALUES OR VECTOR HAME ) Rk{

=
T

S

TIFE 031,21394:5:4 OR 7 FOR DESIRED TRANSFORMATION gg(}i:>

RERTDENTIFICATION SECTIONggy

INPUT MAX LAG FOR ACF 1 (20
DIFF 0 1 - 2 3
NEAN “3.141 “1.897 + 992 v634
5,E, 11,078 5+7835 3,858 4,381
VAR, 19144,741  S187.258  2291.,332  293%,770
LF, 136 RE 154 153
AFFROY,
SE{ACF) - 080 080 1081 +081
o
i +858 778 v 359 ~.226
p 907 404 005 ~. 301
3 +051 +028 043 163
4 “v40 ~ 384 ~122 +118
3 “V753 “ 70 T.424 " 187
& “ 904 ~.852 T g2 ~ 102
7 ~B25 ~ 774 ~.481 ~. 149
8 " 935 +484 ":198 009
9 “elil T, 120 022 179
10 +329 241 D12 “ 120
11 1691 v 599 162 37
12 238 853 787 840
13 844 817 +082 294
14 il 429 1081 ~4335
19 184 158 034 017
16 "o 244 "0 201 ~+ 034 159
17 “ 813 ~.24i T2%% ~074
18 ~824 T 753 T 4483 “ 12
19 “483 " 760 ~448 i
20 =428 “+5463 ~.274 100
INPUT ORTER OF DIFFERENCE FOR FLOT OR §99 IF MO FLOT tqii:)
HEW PAGE?
H
1,01
| %
i t
| [ )
! tasaaa
0.51 3 O
} A A
1 saaasa t
| & t
| f
0,01
i ' \
i 9 %
i Fvvgvw
! K 79
=0,5! -
i TYT2T7TH
| v
i % t L
! i
a8l | } ] ! | | ] !
¥ 5 10 15 20 o~
3:3::22512? OF LIFFEREMCE FOR FLOT OF 596 IF MD FLOT m(1)
K
:n‘;:
i i
| %
i
! ¢ A At
n.&! A1 AAA
L AAAARLA
! AAAA
P aa LS t
0 ) e
! £
9w x :
i R s ’Iz> :[:
z EEEER {;l LI l;Z
0,51 % AR |



IHFUT ORDER OF DIFFERENCE FOR
HEW FAGE?
i

FLOT CRk 999 IF MO FLOT xx

®©

1,0}
|
] 3
|
| %
0,51
| & A4Aa
| AAdAAAAAADNA
| aaaasaa %
| *
04 () prmmtt — Tt
| b
|oveoevvopDt
| PVVVROVRO G X
| * vVV
'0.5% tt kot
|
|
|
1,01 | | I ] | | |
v 0 ) 10 18 20
INPUT ORDER OF DIFFERENCE FOR PLOT OR 999 IF NO PLOT ix 999
ENTER FERIOD OF SEASOHALITY 1t 12
WHICH REGULAR DIFFERENCE? £ 0
INFUT MAX LAG FOR ACF w10
DIFF 0 1 2
MEAN “3.141 34299 114
S,E, 11,078 3,333 4,499
VAR, 19144,741 1648.393 2671796
b,F, 156 144 132
AFFROX,
SE(ACF) 080 083 087
LAG
i +858 1867 1911
2 W07 163l 1784
3 +051 425 1634
4 ~o404 _+189 +918
5 v793 018 407
s “906 “+133 +318
7 ~4B2% ~o133 1228
8 _0J35 0090 _0118
9 o115 1001 032
10 1325 084 T 195

INPUT ORDER OF DIFFERENCE FOR
NEW PAGE?

N
1}
| x
It
| AAabA
laaaaa
04 .
levvvey t
| t vv9VRV
| t
| t ot
1 I I I S
0 3 1
INPUT ORDER OF DIFFERENCE FOR
NEW PAGE?
N
1.0
t
t
0.5

t

PLOT OR 999 IF NO PLOT g1 (

PLOT OR 999 IF NO FLOT gg {

AAAdddaarsd

0.0

v t
vevvvvvevw

!
!
|
!
!
!
1
!
| & 3
|
!
|
|
!
0,51

-



INFUT ORDER OF DIFFERENCE FOR FLOT OR 299 IF MO FLOT a2y 2

NEW FAGE?
N
il =
|
| (38
| AARrAAAA
| a4 it
o "
|
|
|
|

vy L
vyvevveveoew

"1l ! | I

0 3 10
INPUT ORDER OF DIFFERENCE FOR FLOT CR §99 IF NO PLOT gx 999

KA ASFECIFICATION SECTIONkxt

CHOOSE DEGREE OF DIFFERENCE 1 0
INPUT NUMBER OF AR TERNS 11
INFUT DESIRED LAGS FOR AR TERMS  xx {
INFUT NUMEER OF MA TERMS Ty
INPUT A | FOR A NEAN ,0 IF NOT g {
INPUT PERIOD OF SEASONALITY w12
CHOOSE DEGREE OF SEAS DIFFERENCE gp |
INFUT NO, OF SEAS AR TERMS a1
INFUT NOD, OF SEAS MA TERMS 10
STATISTISTICS ON THE ¥ SERIES
MAX MIN NEAN VAR,
108,000 ~93.,000 3,299 1448,393
ARAINITIAL FITTING SECTIONggp
INITIAL AR ESTIMATES} 0.86734

INITIAL SEASCHAL AR ESTIMATES (,23811
INITIAL COHSTANT ESTIMATE 0,33239

txaFINAL FXfTING SECTIONgR2

ENTER EPS AND EPSD OR () TO BYPASS gp ()

S,E, N
3,383 144

CONVERGENCE 15 ASSUMED AT ITERATION NOY 3
NUMBER OF ITERATIONS FERFORMED 'y

THE RESIDUAL VARIAICE 15 \ 313,92
FINAL AR ESTIMATES 0,89358

FINAL MA ESTIMATES

FINAL SEAS, AR ESTIMATES 0.,48879

FINAL SEAS, MA ESTINATES

FINAL ESTIMATE FOR MEAN -1,3418

FINAL ESTINATE FOR COMSTANT ~0,(49545

ENTER COMFIDENCE COEFFICIENT FOR ESTIMATES g% INFUT IS NOT HUMERIC, TRY AGAIN
ENTER COMFIDEMCE COEFFICIENT FOR ESTIMATES x4 IMPUT IS MOT NUMERIC, TRY AGAIN

ENTER CONFIDENCE COEFFICIENT FOR ESTIMATES gy ,9
COEFFICIENT B/SIGHA(E).
TERNM E SIGMA(R) T
1 899 037 24,297
2 +489 072 6,817
3 ~1,342 23,015 ~.058
CORRELATION MATRIX
1 0,060271 ~0,081692
0,060271 1 “0,064628

+0602
"0,061692 ~0.,054628 1

A& ADIAGNOSTIC SECTION ON RESIDUALSgzp
THE CHI SQUARE STATISTIC = 99,18

INFUT MAX LAG FOR ACF . it 15
DIFF 0

MEAN 1226

SQEQ 10474

VAR, 312,935

b,F, 144

APFROX,

SE(ACF) +083

CONFIDENCE INTERVAL

LOWER UPPER
838 959
371 +607

“39.206 36,322

I8 WITH 27 DEGREES OF FREEDOM
THE LEVEL OF SIGHIFICAMCE ({-CHISGUARE FROFARILITY)= (,000018547




b et ek s -
P OO 0O S O~ LN Gl P g
-
—
(=4
<

14 ~077
15 ~4010

NEW PAGE?
N

0.50:

t
0,25
AAAASAAAABAALDY
a
% t

0,00

&
*

E 3

t t
ot %
v t (I
AAARANE AR RN NN
T Y D

3

|
|
|
|
|
|
|
| [ X
F
|
|
I
|
~0.251
INPUT MAX HARMONIC FOR PERIODOGRAM xx (

RXRSTOCHASTIC FORECASTING SECTIOMaag

{ DOES LOWER FORECAST |
141 “110.930 “81,781
142 ~185.,5%0 ~145,401
143 197,673 151,961
144 “151,481 “101.,312 !
145 ~99.398 45,762
144 41,207 15,272
147 46,387 105,114
148 | 229,362 2894692 |
149 224,803 286,176 i
130 176,890 239,085 |
15 113,364 176,536 |
152 “2,31 61,457 |
15 ~ TH8.614 “36.616 |
-5y 15 ~201,891 ~107.743 ¢
“19; 135 "224,030 121,118

NEW FAGE?
N

| 1 90 FERCENT CONFIDENCE LIMITS

UFFER

“52,631 |
~107.212 |
108,047
40t942
8,074
71,752
183,441
349,821
347,559
301,479
239,747

125,28

45,383 |
“13.400 |
“18,205 z

| i ‘ !
INFUT NO OF ORSERVATIONS PRECEDING FORECAST FOR FLOT
ENTER MAX, FLOTSIZE T AND X OR () TO BYPASS ax (

INFUT ORDER OF DIFFEREMCE FOR FLOT ORK 99¢ IF MO FLOT gi 0

10
INFUT ORDER OF DIFFERENCE FOR FLOT OR 999 IF NO PLOT g 999

TYFE | IF SATISFIED WITH MODEL, () TO RETURM TO SFECIFICATION g3 i

ENTER VECTOR OF} LEADS ,ORIGIN,AND CONFIDENCE COEFFICIENT pi

15 18
L {
40 .9

L% b=tu572

OR 999 IF MO PLOT g2 {5

‘{EZ;li§rl,l,l,lJr\~. l ;Z.-]E§]!§



300
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——— o —— ——— — ————— — ——— — — —— — — —— — —— —
»

100

“100

~300 ! | ! | | I ! | | I I |
25 130 135 140 143 150 155

ALL VARIABLES EXCEPT THE OHES MEEDED FOR FORECASTING ARE HOW EMFUNGED

THE YECTOR A5 COMTAINS THE RELEVAMT VARIAELES,aL CONTAINS THEIR RESP, LENGTHS

IN GEMERAL TO REFORECAST FROM SAME DATA ALL 70U MEED ARE THE VECTORS aASyal

AMD THE GROUF FORGF, PROCEED EY EXECUTIMG EUILT AMD THEM FORCST{

IF YOU WANT TO RE-EXECUTE EOX, FIRST TYFE BUILT, THE ORIGINAL SERIES IS NOW MAMED X

OFF

ann~ ' fever Lowe/~1l¢ prvtotle  eanrll [~Bpave  gar~al Fe¢
1714 7 ave 81/09.,10,37 91297 10 512 ! 356146
"gpa\ TV 0500

:au;n\f Qoveel e__ ~f@ g~ 11(01(00 &+ a¥wil~ 7y 1981
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13e9as30300y
1904106000
P2leesn070 00
2196821000
2F 4043972000
8“"»0518;‘*""“3“
CHe9nu]1000U
2965562000
29eSHaTNQQ
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 14.9589
PR 9BG]Y Tk
30,0000
8. 439T 51
30.0821
57,9682 HEEE
58,9841

208NN QQk
. <f
FREGUENTIE

RO,
AMPLITUDE

545

- By b EE
3.0
4840
27.8
10.5
14,8 1282

178.0

K1
0L

000° nﬁﬁ,-

000°* o-1n
000°9€
000° wam

0°0
000°061 -
000°TT

vddvi

-24l.13
15202

Telt

L 000°92
“ovocctI T

000°09 == Mmmwwooc.omwwmmw.

___002°0S€
_002°9T

_ONY ¥ISVY

AT TR AN T b TRl i i R R el BT

301.85

206 8Y

33,52
66430

e T R

15,0411
27.3861
B 1EE7
30,0000
30.0321

g )

N r—
[o 0 REN o
) M
oo
e e
P~ 0
00
i
i
i
%
QU
&
0

5 % Py LR (| i

...,,”.. 520 ==

. 000°T _wum,oco.n¢ I
620 T e 00 L
_____o%o00°T oco.m;-l-zélsla

ens K KT

I .. 00n°2
001°28 .= . --RSO0°T1: iZ==5
_oos* 112

oom.nom =

000°€1

=000 L=

e

.;I,.4&7<

ooo o )

ul4ooo ¢ﬁhmwﬂmmn‘

"86°8S
< 896°LG T

_ 280°0¢
= 0Hh9*R2 -

. 000°0¢€
%86°82

6S6° %1
TEN6°EL

__InoesT

- 03d4

Zud




| &

{1

>3
i

ﬂ il

H‘}

.'N.

g
I
|

‘];

I T2(1) A(I) | FICI)
] 28498410000 174.91580000 296.81980000 -
2 30.00000000 46.61810000  212.72190000 =
3 28.43969000 29.34098000 237.11690000  tobel b o
4 27.96520000 - 12,11351000 215.37600000 | == o d & =
5 30.08210000 11.84691000  65.84939000
6  57.96820000  13.16305000 ~236.21330000
7 13.942959000 9.57084100  156.61980000
8 0.04106000 — 10.90888000  63.40910000
9 15.04100000  5,97871300  354.00310000
10— 29.52839000  — 12.74406000 — 186.18030000
11 58.98410000 3.13420200 "__J46 56390000
) 2(1) A(D) FI(I) -

'28 98410000 174,68120000 296.95800000

~———30.00000000 — —47,42666000 ——211.86710000

28443969000 28.50540000  243.49780000
o 968200004_;mh10 546010004,7—216 16270000
30.,08210000 11.62455000 71.644033000

1

2

3

4

5 ,
6  57.96820000 ——13.17546000 —
S

8

9

0

1

13.94299000  3,41516100

0004106000 f;;10.94720000_;;;

15.04100000 -
~ 29.52839000_ W,"_14.71085000fif;

[P

58.98410000 3. lu:83200

T2(1) AT _
1 28.98410000 174, 91380000,___299h§19aouoo -
2= 30.00000000=—-47.34822000—=211.31660000 | ——
3 28.43969000  28,42947000  243.26370000 bakel b e
S4=——27.96820000 =510, 73120000215:94290000- ] g
5  30.08210000 11.90784000  72.39277000 | .
6= 57.96820000-——-13.21242000——-236.20520000 | — =
7 13.94299000  9,48027500 156.56100000
8 —— 0.04106000 —=10.95357000— 62293432000
9 15.04100000 6,19360100 354.02880000 | :
10- —— 29.52B839000-——-1%4.71119000-—-200.27160000 | —— e
11 58.98410000  8.16639200 145, 98960000 | B
A(D)
28, 98410000 _174,90820000  296.88520000 B
2= 30.00000000—-66.,79225000——-212.93010000 | — ———— =
 28.43969000  28,46849000  238,51870000 tabel b d
t———-27.96820000=12:17556000—216.40050000- g
30.08210000  11.52413000 66.29954000 f§ -

13494299000 9.62492500

156.71700000
~0.04106000 ——-10, 96519000 ——-63.08862000

15 04100000

6407399500
29. 52839000:;' 2

353, 55470000

1

2

3

4
S
=5 96820000 —=-13.05483000——235.66060000-
7
8

9

0

1
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a PE"ﬁ*FT' “TA'! IS QN THE INFUT DATA VECTOR ELRS THE FOLLOWING
MAY IMUM 226

MINIMUN {00

AVERAGE 0,3373

STU,DEV 23,772

SAMGE  324,4

Mo, 0BS 8750

CNTER UPPER AND LOWER LIMITS IM VECTOR FORM,
IF THE COMPUTED MAY AND MIN ARE DESIRED ,ENTER
‘
‘
225 ~103
FREQUENCY MISTOGRAM § EACH STAR = { FERCENT
LOWER UFFER R REL ,FREQUENCY IN PERCENT
"105.00 790,00
90,00 775,00
7500 60,00
45,00 r

~30,00 : 333
15,00 ARRARRRARRRRARE

’14.00 ERRRARRARRARARRRRRARARRRRRORANAAR
RRRAARRARRARARRAARRRRRARRRAR

15.00 ERARRRARRAR

30,00 331

45,00 %

60,00 ; %

7J00°

90 00

130.00
19509 210.¢
210,00 223:00

FOLLOWING ARE PERCENT AND MUMBER OQUTSIDE INDICATED LIMITS

_J\OS.OO 000 0
225,00 01 {

THE MEDIAN 15 1,73
THE MCDE IS

~3,5203
THE VECTOR CONTAINS VALUES BMICH ARE ( (, THE GEOMETRIC MEAM CAMNOT BE COMPUTED,
0 IS AN ELEWENT OF THE DATA-VECTOR, THE HARNONIC WEAN CANROT BE COMPUTED,
THE OUADRATIC MEAN IS 23,771

COEFFICIENT OF KURTOSIS {2,718
POSFEICIENT OF SKEWNESS {58574

D0 YOU WANT A CUMULATIVE HISTOGRAM? Y/H

¥
CUMULATIVE FREQUENCY MISTOGRAN llaon.
LOWER UPPER NO, REL, CUMULATIVE FREQ, IN PERCENT
~105.00 ~90.00 3 1
“90.00 “79,00 15 t
~75:00 ~60,00 34 x
~60,00 “45.00 182 t
T45.00 ~30,00 511 t
30.00 ~15.00 1848
“15.00 00 4734
00 15.00 7145
13,00 30,00 8099
30.00 45,00 8478
45,00 40,00
60,00 75,00

M e M 2e I 3 D% 3 % 3

210000 deooo
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2210 2(10) = y, 2(2) +y, 2(8) + y, Z(2) =B, a(’) -B, als)

<22>

z() = 27.07+o$?k‘t32 +Q27.Qsé = 26.92
<28>

=12 2(12) = 30.04 +0.30%11+0.22% 132 = 30,03
<36>

=13 2(13) = W72 +OI0 XS +0.27811] 43.83

<5|> =

sl 20y) = b3.ogs CIOHTIY+O2]K 597 « tL.3s
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215 2(1s) = 7719 +0.3040.15+0.22% .17

= .lé
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220 2(20) = 126.0110.2045.11 +0.27 klo.! =130.95
{124 .
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24.3540.27a 0.56 = 94.53
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2(13)= 3026 +0.22%117 = 30.56
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