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\ull Hypothesis: AIATM has a unit root
=xogenous: Constant, Linear Trend

| .agLength: 0 (Automatic based on SIC, MAXLAG=10)

I-Statistic ~ Prob.*

Augmented Dickey-Fuller test statistic

4587184 00026

[est critical values 1% level
5% level
10% level

-4.121303
-3487645
3172314

"MacKinnon (1996) one-sided p-values

Jependent Vanable: DAIATM)

Vethod: Least Squares

Jate: 06/08/17 Time: 0246

Sample (adjusted): 2012M02 2016M12

Augmented Dickey-Fuller Test Equation

ncluded obsenvations: 59 after adjustments

Variable Coefficient

Std.Emor  t-Statistic  Prob.

AATM(-1) -0.499907
C 109.9419
@TREND(2012M01)  -0.034328

0108979 -4587184  0.0000
2356624 4665227  0.0000
0169458  -0.202574  0.8402

R-squared 0.279956
Adjusted R-squared 0.254240
3E. of regression 2194660

Sum squared resid 2697259
.00 likelihood -264.4060
“-slatisfic 10.88650

‘ 2rob(F-statistic) 0.000101

Mean dependent var
SD. dependentvar
Akaike info criterion
Schwarz criterion
Hannan-Quinn criter.
Durbin-Watson stat

0.847458
2541369
9.064611
9.170248
9.105848
2059884
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LL_2d eVIEWS sl ool 2 SV -
Null Hypothesis: AIATM has a unit root (G S J e
Exogenous: Constant, Linear Trend

3andwidth: 1 (Newey-West using Bartlett kernel) b))u A.b}\}- e L;.U\j J.:u.u Jju\.%-\ ‘_}9

Adj. t-Stat Prob.*
P

Shillips-Perron test statistic -4 542631 0.0030

Test critical values 1% level -4.121303 - . RSP .
5% level .3.487845 J_:\_A_L\ JL«..Q—Y\ O LSS e
10% level 3172314

(ol ygnst) gt fla>y
0.05 .» st 525 0.0030

‘MacKinnon (1996) one-sided p-values

Residual variance (no correction) 457.1625
HAC corrected variance (Bartlett kernel) 4326058 . . . . .
Lgst] Cidsiw dewd L SUIST @

Phillips-Perron Test Equation So—d Lﬁé‘“ﬁ iallel) sl

Dependent Variable: D(AIATM) N 4 542631

Method: Least Squares daod) L) - |

Date: 06/08/17 Time: 03-18 S9! el e ST A

Sample (adjusted): 2012M02 2016M12

ncluded observations: 59 after adjustments Ql:,);_m,a calz e aalbl K,«,:E.Sb
Variable Coefficient Std. Error t-Statistic Prob

AIATM(-1) -0.499907 0.108979 -4587184 0.0000

c 1099419 2356624 4665227  0.0000 T .
@TREND(2012M01)  -0.034328  0.169458 -0.202574  0.8402 3‘48J 412 L;‘J"j‘ g;L‘ e

R-squared 0279956 Mean dependent var 0.847458 317

Adjusted R-squared 0254240 S.D.dependentvar 2541369 2

SE. of regression 2194660 Akaike info criterion 9.064611 ,\,J

Sum squared resid 2697259 Schwarz criterion 9.170248 S s &) Vo 28 aus

_og likelihood -264.4060 Hannan-Quinn criter. 9.105848 57 “SL; “"g! (‘ - 7 2 2

=-statistic 10.88650 Durbin-Watson stat 2059884 TR . .

2rob(F-statistic) 0.000101 A POl s WL (ggd>g i
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Null Hypothesis: AIATM is stationary
Exogenous: Constant, Linear Trend
Bandwidth: 4 (Newey-West using Bartlett kernel)

LM-Stat
Kwiatkows ki-Phillips-Schmidt-Shin test statistic 0.058738
Asymptotic critical values* 1% level 0.216000
5% level 0.146000
10% level 0.119000
*Kwiatkows ki-Phillips-Schmidt-Shin (1992, Table 1)
Residual variance (no correction) 683.9650
HAC corrected variance (Bartiett kernel) 1405.401
KPSS Test Equation
Dependent Variable: AIATM
Method: Least Squares
Date: 06/08/17 Time: 03:45
Sample: 2012M01 2016M12
ncluded observations: 60
Variable Coefficient Std. Error t-Statistic Prob
Cc 210.5607 6.783073 31.04207 0.0000
@TREND(2012M01) 0.180995 0.198291 0912774 0.3651
R-squared 0.014161 Mean dependentvar 215.9000
Adjusted R-squared -0.002836 S.D. dependentvar 26.56218
S.E. of regression 2659981 Akaike info criterion 9.432450
Sum squared resid 41037.90 Schwarz criterion 9.502262
Log likelihood -280.9735 Hannan-Quinn criter. 9.459758
F-statistic 0.833156 Durbin-Watson stat 0.913444
Prob(F-statistic) 0.365140
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DW st HQ i~ SC e AIC jLxs M E3sedl
052025.2 058936.9 1018709 0314459 | ARMA (1.0)
7948991 192494.9 2349989 1651869 | ARMA (0. 1)
2875551 2168779 2602519 189201.9 | ARMA (2. 0)
2597931 3790759 4215799 351767.9 | ARMA (0. 2)
2948921 117693.9 160198.9 0903869 | ARMA (0. 9)
0412022 0842409 148641.9 043004.9 | ARMA (1.9)
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Dependent Vanable: AIATM

Method: Least Squares

Date: 06/08/17 Time: 09:53

Sample (adjusted): 2012M02 2016M12
Included observations: 59 after adjustments
Convergence achieved afier 2 iterations

Variable Coeflicient Std. Error t-Statistic Prob.
C 217.8543 5643673 38.60151 0.0000
AR(C1) 0.496995 0.106989 4. 645295 0.0000
R-squared 0274613 Mean dependent var 217.0169
Adjusted R-squared 0261887 S.D. dependent var 25.32921
S_E. of regression 21.76121 Akaike info criterion 9.031445
Sum squared resid 26992 36 Schwarz criterion 9.101870
Log likelihood -264 4276 Hannan-Quinn criter. 9.058936
F-statistic 2157877 Durbin-Watson stat 2.052025
Prob(F-statistic) 0.000020
Inverted AR Roots S50

@ " A3 oYL el gl ol o1y kel 3l aEls K6 aney
AW ) Lo ol WS

AIATM | =217 .85 + 0.496995 AIATM | | + ¢,

(5.643673) (0.106989)
R-0 27 DW- 2 052 n= 60
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Series: Residuals
Sample 2012M02 2016M12
Observations 59

Mean 2.19e-12
Median 1.139410
Maximum 46.10936
Minimum -41.34556
Std. Dev. 21.57279
Skewness -0.010462
Kurtosis 2.292993

Jarque-Bera 1.229896
Probability 0.540669
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Heteroskedasticity Test ARCH

[
F-statistic 0475926 Prob. F(1,57) 0.4931
Obs*R-squared 0.488546 Prob. Chi-Square(1) 0.4846
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Forecast: AIATMF

Actual: AIATM

Forecast sample: 2012M01 2016M12
Adjusted sample: 2012M02 2016M12
Included observations: 59

Root Mean Squared Error 23.64823
Mean Absolute Error 20.23380
Mean Abs. Percent Error 9.442658
Theil Inequality Coefficient 0.054334

Bias Proportion 0.000160

Variance Proportion 0.728436
Covariance Proportion 0.271404
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BDS Test for AalaTm

Date: O6/10/97 Time: 02:51
Sample: 2012M01 2016M 12
Included observations: 60

Dimension BDS Statistic Sta. Error Z-Statistic Prob.
2 0. 057915 0O.008892 6.513038 0.0000
3 0. 080118 0.013571 5. 903498 O0.0000
= 0.083671 0.015520 5. 391242 0.0000
~ 0. 076684 0. 015536 4 935979 0.0000
=3 0.062594 0014391 4 349595 O0.0000
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! ~Régis Bourbounnais Michel Terraza: Analyse des séries temporellesc Dunod. Paris, 2008

2 _Christian MArmuse, les aides a la décision ,2éme édition ferman, 1983 P 143 P 144
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édition Dunod:« Paris 2004.
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