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N a m e  o f  V a r i a b l e  =  z

M e a n  o f  W o r k i n g  S e r i e s 0 . 0 1 5 9 4 3

S t a n d a r d  D e v i a t i o n 0 . 0 5 9 3 2 9

N u m b e r  o f  O b s e r v a t i o n s 8 4

A u t o c o r r e l a t i o n  C h e c k  f o r  W h i t e  N o i s e

T o
L a g C h i - S q u a r e D F P r  >  C h i S q A u t o c o r r e l a t i o n s

6 4 . 2 2 6 0 . 6 4 7 1 0 . 1 4 5 - 0 . 0 0 5 0 . 0 4 4 0 . 1 0 1 0 . 0 9 3 - 0 . 0 7 2

1 2 1 0 . 6 1 1 2 0 . 5 6 2 7 - 0 . 1 7 7 - 0 . 0 4 0 0 . 0 9 0 - 0 . 0 8 8 - 0 . 1 1 3 - 0 . 0 7 1

1 8 1 4 . 9 3 1 8 0 . 6 6 7 0 - 0 . 0 0 1 0 . 0 5 3 0 . 0 0 8 - 0 . 1 6 7 - 0 . 0 8 2 0 . 0 5 5
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M a x i m u m  L i k e l i h o o d  E s t i m a t i o n

P a r a m e t e r E s t i m a t e
S t a n d a r d

E r r o r t V a l u e
A p p r o x

P r > | t | L a g

M U 0 . 0 1 6 0 5 0 . 0 0 7 4 4 4 6 2 . 1 6 0 . 0 3 1 1 0

M A 1 , 1 - 0 . 1 5 1 0 0 0 . 1 0 9 2 3 - 1 . 3 8 0 . 1 6 6 8 1

C o n s t a n t  E s t i m a t e 0 . 0 1 6 0 4 5

V a r i a n c e  E s t i m a t e 0 . 0 0 3 5 2 6

S t d  E r r o r  E s t i m a t e 0 . 0 5 9 3 8

A I C - 2 3 4 . 0 1 8

S B C - 2 2 9 . 1 5 6

N u m b e r  o f  R e s i d u a l s 8 4

C o r r e l a t i o n s  o f  P a r a m e t e r
E s t i m a t e s

P a r a m e t e r M U M A 1 , 1

M U 1 . 0 0 0 - 0 . 0 0 1

M A 1 , 1 - 0 . 0 0 1 1 . 0 0 0

A u t o c o r r e l a t i o n  C h e c k  o f  R e s i d u a l s

T o
L a g C h i - S q u a r e D F P r  >  C h i S q A u t o c o r r e l a t i o n s

6 1 . 8 3 5 0 . 8 7 1 5 - 0 . 0 0 1 - 0 . 0 0 9 0 . 0 3 3 0 . 0 8 4 0 . 0 9 0 - 0 . 0 6 2

1 2 7 . 4 8 1 1 0 . 7 5 9 0 - 0 . 1 6 3 - 0 . 0 3 2 0 . 1 0 8 - 0 . 0 9 0 - 0 . 0 9 1 - 0 . 0 5 7

1 8 1 1 . 5 7 1 7 0 . 8 2 5 3 0 . 0 0 0 0 . 0 5 0 0 . 0 2 5 - 0 . 1 6 1 - 0 . 0 6 8 0 . 0 7 0

2 4 1 5 . 5 6 2 3 0 . 8 7 3 6 - 0 . 0 3 4 - 0 . 0 9 7 - 0 . 0 6 6 0 . 0 4 0 - 0 . 0 5 8 0 . 1 1 9
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M o d e l  f o r  v a r i a b l e  z

E s t i m a t e d  M e a n 0 . 0 1 6 0 4 5

M o v i n g  A v e r a g e  F a c t o r s

F a c t o r  1 : 1  +  0 . 1 5 1  B * * ( 1 )

F o r e c a s t s  f o r  v a r i a b l e  z

O b s F o r e c a s t S t d  E r r o r

9 5 %
C o n f i d e n c e

L i m i t s

8 5 0 . 0 1 7 1 0 . 0 5 9 4 - 0 . 0 9 9 3 0 . 1 3 3 5

8 6 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

8 7 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

8 8 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

8 9 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

9 0 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

9 1 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

9 2 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

9 3 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

9 4 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

9 5 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

9 6 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

9 7 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

9 8 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

9 9 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

1 0 0 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

1 0 1 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

1 0 2 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

1 0 3 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

1 0 4 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

1 0 5 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

1 0 6 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

1 0 7 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7

1 0 8 0 . 0 1 6 0 0 . 0 6 0 1 - 0 . 1 0 1 7 0 . 1 3 3 7
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6 4 . 2 2 6 0 . 6 4 7 1 0 . 1 4 5 - 0 . 0 0 5 0 . 0 4 4 0 . 1 0 1 0 . 0 9 3 - 0 . 0 7 2

1 2 1 0 . 6 1 1 2 0 . 5 6 2 7 - 0 . 1 7 7 - 0 . 0 4 0 0 . 0 9 0 - 0 . 0 8 8 - 0 . 1 1 3 - 0 . 0 7 1

1 8 1 4 . 9 3 1 8 0 . 6 6 7 0 - 0 . 0 0 1 0 . 0 5 3 0 . 0 0 8 - 0 . 1 6 7 - 0 . 0 8 2 0 . 0 5 5
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P a r a m e t e r E s t i m a t e
S t a n d a r d

E r r o r t V a l u e
A p p r o x

P r > | t | L a g

M U 0 . 0 1 6 0 7 0 . 0 0 7 5 6 4 1 2 . 1 3 0 . 0 3 3 6 0

A R 1 , 1 0 . 1 4 4 9 2 0 . 1 0 9 2 4 1 . 3 3 0 . 1 8 4 6 1

C o n s t a n t  E s t i m a t e 0 . 0 1 3 7 4 4

V a r i a n c e  E s t i m a t e 0 . 0 0 3 5 2 9

S t d  E r r o r  E s t i m a t e 0 . 0 5 9 4 0 6

A I C - 2 3 3 . 9 4 6

S B C - 2 2 9 . 0 8 5

N u m b e r  o f  R e s i d u a l s 8 4

C o r r e l a t i o n s  o f
P a r a m e t e r  E s t i m a t e s

P a r a m e t e r M U A R 1 , 1

M U 1 . 0 0 0 0 . 0 0 2

A R 1 , 1 0 . 0 0 2 1 . 0 0 0

A u t o c o r r e l a t i o n  C h e c k  o f  R e s i d u a l s

T o
L a g C h i - S q u a r e D F P r  >  C h i S q A u t o c o r r e l a t i o n s

6 2 . 0 2 5 0 . 8 4 6 5 0 . 0 0 4 - 0 . 0 3 3 0 . 0 3 2 0 . 0 8 6 0 . 0 9 3 - 0 . 0 6 3

1 2 7 . 9 1 1 1 0 . 7 2 1 2 - 0 . 1 6 7 - 0 . 0 2 9 0 . 1 1 3 - 0 . 0 8 8 - 0 . 0 9 4 - 0 . 0 5 7

1 8 1 2 . 2 4 1 7 0 . 7 8 5 2 0 . 0 0 2 0 . 0 5 5 0 . 0 2 6 - 0 . 1 6 3 - 0 . 0 6 9 0 . 0 7 5

2 4 1 6 . 0 8 2 3 0 . 8 5 1 9 - 0 . 0 3 1 - 0 . 1 0 0 - 0 . 0 6 4 0 . 0 3 9 - 0 . 0 5 4 0 . 1 1 6
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M o d e l  f o r  v a r i a b l e  z

E s t i m a t e d  M e a n 0 . 0 1 6 0 7 4

A u t o r e g r e s s i v e  F a c t o r s

F a c t o r  1 : 1  -  0 . 1 4 4 9 2  B * * ( 1 )


	The Arima Procedure
	Identification 1
	Descriptive Statistics
	Autocorrelation Check for White Noise
	Series Correlation Panel

	Estimation 1
	Maximum Likelihood Estimation
	Fit Statistics
	Correlations of Parameter Estimates
	Autocorrelation Check of Residuals
	Residual Correlation Panel
	Residual Normality Panel
	Model Filters
	Model for variable z
	Moving Average Factors


	Forecast 1
	Forecasts for z
	Forecasts Only Plot


	The Sgplot Procedure
	The SGPlot Procedure

	The Sgplot Procedure
	The SGPlot Procedure

	The Arima Procedure
	Identification 1
	Descriptive Statistics
	Autocorrelation Check for White Noise
	Series Correlation Panel

	Estimation 1
	Maximum Likelihood Estimation
	Fit Statistics
	Correlations of Parameter Estimates
	Autocorrelation Check of Residuals
	Residual Correlation Panel
	Residual Normality Panel
	Model Filters
	Model for variable z
	Autoregressive Factors




