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Sum sguared resid 87 05571 Schwarz orterion 3.497837

Log likelihood -H2 48925 F-siatistic B14.0257
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CMISA = 120.03 + 0.03P — 0.26FXU +0.500i195 +
2.61RA
(1.21) (-0.89) (2.17)  (1.71)

R-squared = 0.98
F-statistics = 614.03
Durbin-Watson stat = 1.22
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Forecast: EPISAF

Actual: EPISA

Forecast sample: 2000M01 2005M05
Adjusted sample: 2000M02 2005M05
Included ohservations: 64

Root Mean Squared Error 0.994832
Mean Absolute Error 0.796913
Mean Abs. Percent Error 0.808392
Theil Inequality Coefficient 0.005029
Bias Proportion 0.000000
Variance Proportion 0.007293
Covariance Proportion 0.992707

laanu JieNag3zn319 0 919 1

o o 6
(7 agﬂl,l,axmme'\aaalﬂsl%’wmmm




9y 9y
myasuvuuiiees ARIMA fiduseussil

nsnunazlaans (Identification)

11%1A Order p,d,q 2aILUUINNDY
nsdszaaaILluUIIany (Estimation)
N19M3238ULLUUINa DY (Diagnostic Checking)

¢ :
n1INgInIw (Forecasting)



9/
Q/ Q/

TIVUADUEI ) FINITOUFAI b6 A9%

. A Y i Y ~
1. MINAdaU Unit Root Test NBWI1619 Series 2avzada 11]7]

View Laan Unit Root Test...

i View HPY!‘:&E EE Obiject l( Properties l mw

Spreadshest
Graph >

Descriptive Statistics > f;ipffaieﬁi
Tests For Descriptive Stats  »
Distribution >
One-Way Tabulation. ..

BDS Independence Test,

Properties. ..
Label




e Unit Root Test

Unit Rool Test

Test tupe

Augrrented Dickey-Fuller
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(%) Level
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include in test equation

+3iTrend and intercept

i
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Lag lengt

(%3 Automatic selection

Schwarz Info Criterion «

Maximum lags:

(7} User specified:
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Cancel
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Test for unit root Lag length

) Level . . :
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() 2nd dilference Schwarz Info Cntetion

Maximum lags. 12

Inciude in test equation
() Intercept

(73 User specified
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( ) None
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mmm [Frirk iName Freeze) [Estmate | Forecast (ot

Dependent YWariable: D
bethod. Least Sguares

CMI)

Date: DSA0AE Timse: 1120
Sample {adiustedy 12997 MO4 2005MUE
included cbservations, ©9 after adjustments
Convergence achieved after 17 #terations

Blackcast 199703

“anable Coeficient Sid. Drror -Tiatistic Hrob.

o 0407365 L230445 1.701278 0.0922

CipA -5 ST EET 0530451 ~11.12817 O.0000

AR (. 200610 £1.107485 -1 . EBBEE98 0.0851

AR 0.213423 2108340 1.951762 0.0539

MWESLTY ERE DR EREIE O oo LS 0, 0000

R-sguared £2.351048  Mean dependent var 0.385106

Adiusted H-sguared 0.323434 5.0, dependeaent var 1.451178

Sk of regression 1.1906047 Akatks info oriterion S 241000

Sum sauared resid 133.9305 Sohwears oriterion 3372155

Log likelihood 1SS 4T3 F-statistic 12 FN2eT
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forecast

Forecast equatio
MODEL ARIMAZ1Y

Sernes to forecast
I CMI

Senes nam bethn
+3 Dynamic forecast

St E ) Static forecast

E {optionall 1

® e [ Shuctural fignore ARMA]
Coef uncertaintyin S £ cale

Forecast name;

Cutpu
Forecast graph
Forecast evaluation

Forecast sampl
1997m01 2005m06

Insert actuals for out-ol-sample observations
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In-sample

Forecast: CMI_211
Actual: CMI

Forecast sample: 1997M01 2005M06
Adjusted sample: 1997M04 2005M06

Included observations: 99

Root Mean Squared Error
Mean Absolute Error
Mean Abs. Percent Error
Theil Inequality Coefficient
Bias Proportion
Variance Proportion
Covariance Proportion

7.002246
5.263914
4.820290
0.033428
0.415385
0.024783
0.559832

1997 1998 1999 2000 2001 2002 2003 2004

—— CMI_211

AN In-sample Ltas Out-sample Forecast




