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ARIMA Model: Diffrence 

Estimates at each iteration

Iteration      SSE    Parameters
        0  215.958  0.100   0.103
        1  187.953  0.250   0.057
        2  166.394  0.400   0.030
        3  149.378  0.550   0.013
        4  136.006  0.700   0.004
        5  126.135  0.850   0.001
        6  121.816  0.940   0.002
        7  120.592  0.969   0.001
        8  119.205  0.991   0.000
        9  118.665  1.001  -0.000
       10  118.186  1.001   0.000
       11  118.158  1.001   0.000
       12  118.119  1.002   0.000

Relative change in each estimate less than 0.0010


Final Estimates of Parameters

Type           Coef    SE Coef        T      P
MA   1       1.0016     0.0002  5931.64  0.000
Constant  0.0002777  0.0009516     0.29  0.771
P – VALUE < 0.05 

Differencing: 1 regular difference
Number of observations:  Original series 165, after differencing 164
Residuals:    SS =  117.545 (backforecasts excluded)
              MS =  0.726  DF = 162


Modified Box-Pierce (Ljung-Box) Chi-Square statistic

Lag            12     24     36     48
Chi-Square   12.0   30.3   42.0   48.4
DF             10     22     34     46
P-Value     0.287  0.112  0.162  0.377

P – VALUE > 0.05 
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Modified Bon-Pierce (Ljung-Bow) Chi-Square statistic

Lag 12 24 3 a8
Chi-sguare 12.0 30.3 42.0 48.4
oF 10 2 3 46
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Time Series Plot of Diffrence

=3
winra
1 3875 2254690 - -
2 3791 2065452 | -189238 084
3 3853 2203921 138469 062
4 3774 2028652 | -175269 079
s 3815 2118255 89603 041
6 3812 2111600 6655  -0.03
7 3776 2032956 78644 036
8 3802 2089529 56573 026
B 3806 2008337 8807 004
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ACF of Residuals for Diffrence

(with 5% significance limits for the autocorrelations)
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PACF of Residuals for Diffrence

(with 5% significance limits for the partial autocorrelations)
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Time Series Plot of W11
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Autocorrelation Function for W11

(with 5% significance limits for the autocorrelations)


image3.emf
40 35 30 25 20 15 10 5 1

1.0

0.8

0.6

0.4

0.2

0.0

-0.2

-0.4

-0.6

-0.8

-1.0

Lag

P

a

r

t

i

a

l

 

A

u

t

o

c

o

r

r

e

l

a

t

i

o

n

Partial Autocorrelation Function for W11

(with 5% significance limits for the partial autocorrelations)
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Time Series Plot of Diffrence


