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mple: 2000017 201712
luded observations: 182

Autocorrelation FPartial Correlation AU Pauc -Stat Prob
LI — | LI — | A1 0.399 0.399 29508 0000
LI ) | ) 2 0035 -0.149 29730 0.000
O g 2 0122 0095 32526 0.000
! ! Ly | 4 0012 013232 322552 0.000
L i | Ly ) 5 0.156 o115 327F.165 0.000
L i | LI ) 5 0154 0037 42262 0.000
! ! g ¥ 0006 -0.092 42269 0000
| ) g 8 -0.146 -0.087 46.387 0.000
| g a9 -0.167 -0.067 51.791 0000
[ ) LN 10 -0.091 -0.046 53412 0000
o o 11 0047 0059 53844 0,000
g =1 12 -0.066 -0.160 54692 0.000
g P 13 -0.082 00329 56.0132 0000
! ! [ = ) 14 -0.003 o118 56.015%5 0,000
LA ! ! 15 0.042 0,001 56.475 0.000
LI g 16 0,031 -0.029 55666 0.000
g g 17 -0.044 -0.050 57.057 0.000
g ! ! 18 -0.0528 0008 S57. 750 0.000
g g 19 -0.056 -0.059 55399 0.000
g g 20 -0.044 -0.07F732 583791 0000
! ! ! ! 21 -0.002 0016 55792 0.000
! ! g 22 -0.018 -0.042 538582 0.000
! ! A 22 0012 0102 55889 0000
! ! g 24 -0.019 -0.0320 52961 0O.000
g g 25 -0.056 -0.07&8 59624 0000
| | 26 -0170 -0157F 65795 0.000
[ ! ! 2¥ -0125 -0.010 69166 0.000
[/ ) [/ ) Z28 -0.112 -0.102 F1.93232 0000
g [ ) 29 -0.066 -0.098 7FZ2897 0.000
! ! [ s ) 20 0002 00686 F2Z2.8982 0000
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SalS a4 £9,5 PAC oS 09i 0 5] ols 5I P &8ly 40 a5 vuiS oo oolizl (regressive (AR)
(557 (Fmondg>) &S oo

Sade 1y 5eS bl g dolee o yige a5 sl oo MA 5 AR sladaly 3.k 1) o3V aolee >
ik oo Ls WP ¢ AR(1) AR(2) MA(5) MA(6) aslee SC4 AIC

ARIMA Juao (S, s'» MA AR u»la.n‘ﬁ bl dJolzo -Y Jous

Ls WP ¢ AR(1) AR(2) MA(5) MA(6)
JuecH oo Sbro Syl o Llt Prob
C 196.6571 28.54629 6.889059 0.0000
AR(1) 1.375588 0.068700 20.02306 0.0000
AR(2) -0.413666 0.068404 -6.047418 0.0000
MA(5) 0.131011 0.076125 1.720995 0.0870
MA(6) 0.156242 0.076110 2.052845 0.0416
Adjusted R- squared 0.973067
Akaike info criterion 7.723
Schwarz criterion 7.812
F - statistic 1626.84
Prob(F-statistic): 0.0000
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Sample: 2000M01 2017M12

Included observations: 181

D-statistic probabilities adjusted for 4 ARMAterms

Autocorrelation FPartial Correlation AU Pauc -Stat Prob

P rp | 0,024 0024 02067
g g 2 -0.029 -0.041 04937
([ ) [ B} 2 -0.109 -0106 2. 6945
o A 4 0065 0.071 2.4767
! ! ! ! 5 0015 0002 325172 0.0861
! ! ! ! 6 0016 00092 325659 0.168
LI ) L i} 7 00320 0045 37402 0291
g g 8 -0.065 -0.071 4 5488 0337
g g 9 -0.092 -0.085% 6.1860 0.289
g g 10 -0.0F1 -0.065 7T.1649 0306
[ i | [ | 11 0165 0149 12454 0087
g g 12 -0.049 -0.079 12.931 o114
[N g 12 -0.047F -0.0326 1232632 0147
o [ 1} 14 0.059 0110 14,0432 0171
A L i} 15 0.093 0058 15769 0150
o P p 16 0.0432 0.041 16.124 0185
g g 17 -0.059 -0.046 16.825 0.207
! ! g 18 -0.014 -0.027 165.8658 0263
! ! ! ! 192 -0.018 -0.012 16.927 0.323
g g 20 -0.027 -0.032 17.085 0.3350
e P p 21 0025 0044 17 32324 04322
! ! g 22 -0.015 -0.062 17.382 0497
rp L [} 22 0052 0109 18214 0508
! ! P p 24 0007 0060 18226 0573
rp ! ! 25 0.041 0012 18.587 0.612
[ O 26 -0.120 -0132 216632 0480
! ! ! ! 27 -0.015 -0.021 21.712 0.528
g g 28 -0.041 -0.034 22073 0575
[N g 29 -0.041 -0.096 22437 06710
rp T pe 20 0046 0.049 ZZ2.903 0.638

Forecast: WPF

Actual: WP

Forecast sample: 2000001 2017M12

Adjusted sample: 2000M03 2015M04

Included obserations: 181

Root Mean Squared Ermmor 11.192408

Mean Absolute Ermor T 179414

Mean Abs_ Percent Error 3. 595943

Theil Inequality Coeficient 0.027619
Bias Proportion 0000000
Wanance Proportion 0.007357
Covariance Proportion 0.992643
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