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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
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! ! ! ! 6 0016 00092 325659 0.168
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o P p 16 0.0432 0.041 16.124 0185
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! ! 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
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! ! ! ! 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
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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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