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Forecast: LCPF

Actual: LCP

Forecast sample: 1378M01 1407M12
Included observations: 120

14

Root Mean Squared Error 0.397220

Mean Absolute Error 0.305895
Mean Abs. Percent Error 6.007719
Theil Inequality Coefficient 0.038541
Bias Proportion 0.000000
Variance Proportion 0.093195
Covariance Proportion 0.906805
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10
Forecast: LCPF
Actual: LCP
Forecast sample: 1378M01 1407M12
0 \ Included observations: 120
\/&\ N
\ YA X Root Mean Squared Error ~ 0.289420
10 "M | Mean Absolute Error 0.213617
\ Mean Abs. Percent Error 4.206581
Theil Inequality Coefficient 0.028061
Bias Proportion 0.000000
-20 A\, Variance Proportion 0.045308
\j\\ » Covariance Proportion 0.954692
-30‘\““\““\““\““\““\“
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Null Hypothesis: CP has a unit root

Exogenous: Constant
Lag Length: 1 (Automatic based on SIC, MAXLAG=1)

t-Statistic  Prob.*

Augmented Dickey-Fuller test statistic  -9.991463 0.0000

Test critical values: 1% level -3.486551
5% level -2.886074
0
10% -2.579931
level

b B o SbL eil —0
Null Hypothesis: P has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic based on SIC, MAXLAG=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test 49731561 0.0833

statistic
Test critical values: 1% level -4.036983
5% level -3.448021
1)
10% -3.149135
level

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: T has a unit root

Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic based on SIC, MAXLAG=1)

t-Statistic  Prob.*

Augmented Dickey-Fuller test statistic  -7.423011° 0.0000

Test critical values: 1% level -4.037668
5% level -3.448348
0
10% -3.149326
level

g 2ol,5 2Lk o903l -2
Null Hypothesis: MTR has aunit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic based on SIC, MAXLAG=1)

Prob.
t-Statistic *

Augmented Dickey-Fuller test statistic ~ -4.957999  0.0126

Test critical 1%

values: level -4.036983
5%

level -3.448021
10%

level -3.149135
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Null Hypothesis: U has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic based on SIC, MAXLAG=12)
t-Statistic ~ Prob.*
Augmented Dickey-Fuller test statistic -7.752984  0.0000

Test critical values: 1% level -3.487046
5% level -2.886290
1)
10% -2.580046
level

o 3,91 Jho JolS 25—
Dependent Variable: LCP
Method: Least Squares
Date: 06/06/10 Time: 10:55
Sample (adjusted): 1378M03 1387M12
Included observations: 118 after

adjustments
Variable Coeﬁime Std. Error  t-Statistic Prob.

C 5.140153 0.331200 15.51980 0.0000

LP 5g467v0. 0-289833  -2.271882 0.0251

LT 7233094 0.029381 -0.105309 0.0063

LMTR 0.367939 0.132292 -2.781265 0.0064

AR(1) 1.705620 0.022497 75.81712 0.0000

AR(2) 0.968679 0.022207 -43.62106 0.0000
R-squared 0.951653 Mean dependent var 5.111977
Adjusted R-squared 0.948105 S.D. dependent var 0.719249
S.E. of regression  0.163849 Akaike info criterion -0.706535

Sum squared resid 2.926274  Schwarz criterion -0.495212
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Log likelihood

50.68558

Durbin-Watson stat 2.135273

Inverted AR Roots

85-.491

F-statistic
Prob(F-statistic)
.85+.491

268.1913
0.000000

VY BAYAM ldlo alols o alin yosd i Gb g gl o AVl B pae yolie —0

1397 1396 1395 1394 1393 1392 1391 1390 1389 1388 Jw
]
1522.847 1518.283 | 1555.403 1514.64 1560.631 | 1559.338 | 1604.396 | 1705.104 | 1821.604 | 1989.959 ;:
LY
1407 1406 1405 1404 1403 1402 1401 1400 1399 1398 Jw
S paa
1457.426 | 1451615 | 1452196 | 1483277 | 1473.073 | 1478.524 | 1462598 | 1473.008 | 1474171 | 1527407 |
L)
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1397 1396 1395 1394 1393 1392 1391 1390 1389 1388
756.018 | 823.138 | 902.419 | 990.873 | 1056.785 | 1119.992 | 1223.667 | 1472.272 | 1982.511 | 2049.979
1407 1406 1405 1404 1403 1402 1401 1400 1399 1398
243.894 | 287.239 | 300.243 | 329.698 | 355.409 | 409.256 | 423.129 | 500.389 | 599.236 | 688.127

Eviews,l5l p 5 5l oslisul b sie cluwlxe tae

WWW.SID.ir



www.sid.ir

alpd (5, L dlo Ye 33150 B pas ydlie Hhgei—

2500
2000
1500
1000 B8 Gpan
500
0

R8I RIAELTRSSS383I LSS

m Mm MmN M M M MmO O O 60 60 o0 F S ST <

L B B B I K T T B I B I B B B = I T e I |

& oo

WWW.SID.ir


www.sid.ir

