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1- Long memory model
2-Fractional integration (FI)
3-Granger & Joyeux (1980)
4- Autocorrelation function
5-Jin Xiu & Yao Jin
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1- Autoregressive Fractional Integrated Moving Average
2- rescaled range analysis

3- modified rescaled range

4- detrended fluctuation analysis
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prtix
ADF Test -2.965948
Statistic
1% Critical Value* -3.9728
5% Critical Value -3.4169
10% Critical Value -3.1305

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(PRTIX)

Method: Least Squares

Date: 06/12/07 Time: 17:03

Sample(adjusted): 6 942

Included observations: 937 after adjusting endpoints
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Date: 06/24/07 Time: 20:08
Sample: 1 943
Included ocbservations: 942

Autocorrelation Partial Comrelation AC PAC Q-Sitat Prob
[

0.995 0.995 93582 0.000
0.990 -0.036 18629 0.000
0.984 -0.028 2780.7 0.000
0.979 -0.009 3685.2 0.000
0.973 -0.011 4588.3 0.000
0.968 -0.005 54779 0.000
0.962 -0.003 6358.1 0.000
0.956 -0.005 7228.8 0.000
0.950 -0.017 808%.9 0.000
10 0.945 -0.018 8941.0 0.000
11 0.938 -0.017 97821 0.000
12 0.932 -0.015 10613 0.000
13 0.926 -0.012 11433 0.000
14 0.919 -0.012 12243 0.000
15 0.913 0.001 13042 0.000
16 0.906 -0.013 13830. 0.000
17 0.900 -0.005 14609. 0.000
18 0.893 -0.003 15376. 0.000
19 0.886 -0.002 16133 0.000
20 0.880 0.001 16880. 0.000
21 0.873 -0.005 17616. 0.000
22 0.867 -0.003 18343 0.000
23 0.860 -0.008 19058 0.000
24 0.854 -0.006 19764 0.000
25 0.847 -0.007 20460. 0.000
26 0.840 -0.009 21145 0.000
27 0.833 -0.004 21820. 0.000
28 0.827 0.001 22484 0.000
29 0.820 -0.005 23139. 0.000
30 0.813 -0.002 23784. 0.000
31 0.806 -0.004 24419 0.000
32 0.800 0.006 25044. 0.000
33 0.793 -0.002 25659. 0.000
34 0.787 0.002 26265 0.000
35 0.780 -0.001 26862, 0.000
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