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Parameter Estimates

Vagiable Pargmeter Standard  Value Pes I Variagce
Estimate Error Inflation

Intercept | 61.77003 | 1.85944 33.22 <.0001 0
t 0.19849 | 0.00754 26.34 <.0001 1.00173
dl -1.64639 | 2.30154 -0.72 0.4752 1.8769
d2 -0.67331 | 2.30143 -0.29 0.7702 1.87672
d3 -0.13967 | 2.33311 -0.06 0.9523 1.83641
d4 -0.18594 | 2.3329 -0.08 0.9366 1.83609
ds -4.63332 | 2.33272 -1.99 0.0483 1.8358
d6 -6.04015 | 2.33256 -2.59 0.0103 1.83555
d7 448191 | 2.33243 1.92 0.056 1.83534
d8 477812 | 2.33232 2.05 0.0416 1.83517
d9 -3.08063 | 2.33223 -1.32 0.188 1.83503
d10 -1.39412 | 2.33217 -0.6 0.5506 1.83494
dll -5.54595 | 2.33214 -2.38 0.0183 1.83488
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1, if period t is January.

For example : M, = _
0, otherwise.

S PERERAE A
Ordinary Least Squares Estimates
SSE 10034.5865 DFE 205
MSE 48.9492 Root MSE 6.99637
SBC 1523.4426 AlIC 1479.44416
Regress R-Square 0.7835 Total R-Square 0.7835
Durbin-Watson 0.6929 Pr<DW <.0001
Pr>DW 1
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P4~ EE{ET I&ﬁfﬂ F‘[«E}Fl

Yule-Walker Estimates
SSE 5776.81856 DFE 204
MSE 28.31774 Root MSE 5.32144
SBC 1408.99242 AIC 1361.60949
Regress R-Square 0.5664 Total R-Square 0.8754
Durbin-Watson 2.2427 Pr<DW 0.69597
Pr>DW 0.3403
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Estimates of Autoregressive Parameters

Lag Coefficient Standard Error t Value
1 -0.646665 0.053405 -12.11

Fe I -4 R R AR A S

The AUTOREG Procedure
. . Standard Approx
Variable |DF | Estimate t Value
Error Pr > |t|
Intercept | 1 61.9888 2.389 25.95 <.0001
t 1 0.1961 0.0158 12.4 <.0001
d1 1 -1.6056 1.374 -1.17 0.2439
d2 1 -0.6285 1.7439 -0.36 0.7189
d3 1 -0.5168 1.9616 -0.26 0.7925
d4 1 -0.4154 2.0777 -0.2 0.8417
ds 1 -4.7669 2.1355 -2.23 0.0267
d6 1 -6.1116 2.1527 -2.84 0.005
d7 1 4.4503 2.1345 2.08 0.0383
ds 1 4.7744 2.0769 23 0.0225
d9 1 -3.0733 1.9645 -1.56 0.1193
d10 1 -1.3811 1.7617 -0.78 0.434
dil 1 -5.5351 1.3777 -4.02 <.0001

o 5 PSR T 0 B
A N

B,=61.9888 S =0.1961 f,=-1.6056 J,=-0.6285
B, =-5168 B, =-04154 S ,=-47669 J =-6.1116
f,=44503 B, =4.7744 fB,=-3.0733 J,=-13811
B, =—5.5351 ¢ =-0.646665 &=5.32144
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ALY PO CYR] S ) 2 AR - [y SR — o [N D M I
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L =al,-S, )+(0-a)L_, +b,)
=y(L,-L)+d=-»by,

S, =0(Y,-L)+({1-9)S,

F.. =(L,+bm)S

t—s+m

= - EETEHHLE] s ACF #1 PACF [

butocorelations FPartial &utocormelations Inverse Autocormelations
il 1] 1]
1 1 1
2 2 2
3 3 3
4 4 4
5 5 5
6 6 6
7 7 7
g a g
q 9 9
10 10 10
11 11 11
12 12 12
13 13 13
14 14 14
15 15 15
16 16 16
17 17 17
14 18 13
19 19 18
20 20 20
21 21 21
22 22 22
21 23 23
24 24 24
1 -5 0 0.5 1 -1 -5 0 05 1 N 005 1
Correlation Coeffisients Correlation Coefficients Correlation Coefficients

i -4 #5507 ik [P ACE ~ PACF [

PR -4 25 PR *}FMWFTJFEWJIE’F&W lﬁfﬂf“‘i‘ FI ) (R
Lag20 foFa 8 & Wl 25 PRI F | & - J‘FF”F,]‘FFU _J'FWH—IFE’F?JWQ_ lﬁfﬁl °
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P BB R

Model Parameter Estimate Std. T Prob>|T]|
Error
LEVEL Smoothing Weight 0.40998 0.0386| 10.6153 <.0001
TREND Smoothing Weight 0.05389 0.0271 1.9859 0.0483
SEASONAL Smoothing Weight 0.06224 0.0315 1.9747 0.0496
Residual Variance (sigma squared) 27.51666].
Smoothed Level 08.39641|.
Smoothed Trend -0.01946]|.
Smoothed Seasonal Factor 1 -0.51226]|.
Smoothed Seasonal Factor 2 0.2956/.
Smoothed Seasonal Factor 3 1.09478|.
Smoothed Seasonal Factor 4 0.74304|.
Smoothed Seasonal Factor 5 -3.55975|.
Smoothed Seasonal Factor 6 -4.82695|.
Smoothed Seasonal Factor 7 5.72845]|.
Smoothed Seasonal Factor 8 5.89549.
Smoothed Seasonal Factor 9 -2.06803|.
Smoothed Seasonal Factor 10 -0.15277|.
Smoothed Seasonal Factor 11 -4.21588|.
Smoothed Seasonal Factor 12 1.27276|.

R e e

Fik#= -7 J‘)i[liﬁ%@ﬁﬁ,%ﬂ[” :

& =0.40998
7 =0.05389
5=0.06224

6° =27.51666
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Prediction Error White Noise/Stationarity Test Probabilities
Zr e
Winters Method -- Additive

White Noise Tests Unit Boot Tests Heasonal Root Tests

r , T T T , T T T
1 1 ot 001 1 1 01 ot 1 1 01 001

Significance Probahilities Significance Probabilities Significance Probabilities

[ = -5 $5ET 3] -White Noise b 2 iU

A T A AT p-value J #°0.05 > AP 2 WO
%@W@F LA [y[ fl s WF*IMFEJ?JW DI S [yl -5 White Noise =5
M ] %] » 7+ Lag4 ~ Lagb ~ Lagb ~ LagT - LagZO Lang FuBs ™ E p-value ffl
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