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[ Augmented Dickey Fuller Unit Root Test on PSS

Null Hypothesis: P88 has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic based on SIC. MAXLAG=2)

-Statistic Pron.”

Augmented Dickey-Fuller test statisti
Test critical value

10% level -3.420030

M n (1996) ded p-val
‘Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 1

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(P88)

Method: Least Squares

Date: 03004/11 Time: 10:38

Sample (adjusted): 1388M02 1388M12
Included observations: 11 after agjustments

Variable Coefficient Std. Error t-Statistic Prob.
P8B(-1) -0.014956 0.101045  -0.148017 0.8860
2584136 19.31726 0.444376 0.6685
@TREMD(1388M01) -0.506118 0294507  -1.718526 0.1240
R-squared 0.805216 Mean dependent var 2.442227
Adjusted R-squared 0.756518 S.D. dependentvar 2.023785
SE. of regression 0.998611 Akaike info criterion 3.062099
Sum squared resid 7.977799 Schwarz criterion 3170616
Log likelihood -12.84154 Hannan-Quinn criter 2993594
F-statistic 1653552 Durbin-Watson stat 1.629336

S5 Joli 3w Jgd (SS90 903l:Y Jgux

Augmented Dickey-Fuller Unit Root Test on DP8

Null Hypothesis: DPG has a unit root
Exogenous: Mone
Lag Length: 4 (Automatic based on SIC, MAXLAG=16)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -12.39842 ﬁoom
Test critical values: 1% level 2571410
5% level -1.941709
10% level -1.616108

“MacKinnon (1996) one-sided pvalues

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(DP8)

Method: Least Squares

Date: 03/06/11 Time: 16:14

Sample (adjusted): 1/08/1388 12/31/1388
Included observations: 359 after adjustments

Variable Coefficient Std. Error -Statistic Prob
DPa(-1) -1.795025 0144779 -12.39842 0.0000
D{DPE(-1)) 0.590719 0122856  4.808231 0.0000
D(DP8(-2)) 0.526429 0101521 5.185439 0.0000
D(DP&(-3)) 0.364381 0.080739 4513088 0.0000
D(DPa(-4)) 0.146771 0.052662 2787046 0.0056
R-squared 0.605520 Mean dependentvar -0.020476
Adjusted R-squared 0.601063 5.D. dependentvar 16.10724
S.E. ofregression 1017357  Akaike info criterion 7.491293
Sum squared resid 36639.55 Schwarz criterion 7.545379
Log likelihood -1339.687 Hannan-Cuinn criter. 7.512801
Durbin-Watson stat 2022953
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Forecast: DPF

Actual: DP

Forecast sample: 1/01/1389 12/29/1389
Adjusted sample: 1/04/1389 12/07/1389
Included observations: 338

{;‘Hj\\‘;-il;;‘."«?v'v‘«‘.v’-«’ﬁﬁ(@

R A ! Root Mean Squared Error ~ 13.51068

o Mean Absolute Error 8.134830

e iihes Mean Abs. PercentError ~ 151.4483

Thell Inequality Coefficient ~ 0.738301

Bias Proportion 0.000008

Variance Proportion 0.500706

W Covariance Proportion 0499286
1389Q1 138902 138903 138904

—DPF — +2SE

WAR Jlo 0,93 o sbonyiF S5
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Method: Least Squares

Date: 03/06/11 Time: 1515

Sample (adjusted): 1/06/1388 12/29/1388

Included observations: 359 after adjustments

Convergence achieved after 26 iterations

MABackcast: 1/05/1388
Variable Coefficient Std. Error t+-Statistic Prob.
DPTT -0.906474 0.025207 -35.96105 0.0000
OPT -0.404388 0.009518 -42 48677 0.0000
DPTTT -0.310621 0.018033 -17.22540 0.0000
AR(1) 1.013696 0.045403 2232658 0.0000
AR(2) -0.638419 0.044921 -14.21197 0.0000
MA(1) 0.994824 0.003202 3106912 0.0000

R-squared 0.819935 Mean dependentvar -0.013741

Adjusted R-squared 0.817384 8.0 dependentvar 10.63599

S E. of regression 4545138 Akaike info criterion 5 882565

Sum squared resid 7292372 Schwarz criterion 5.947467

Log likelihood -1049.920 Hannan-CQuinn criter. 5.908374

Durbin-Watson stat 1.755998

Inverted AR Roots B1+.620 51-.62i

Inverted MA Roots -.99
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Heteroskedasticity Test: ARCH

F-statistic 0.453499 Prob. F(1,356) 05011
Obs*R-squared 0.455466 Prob. Chi-Square(1) 0.4998
Test Equation: I:l

Dependent Variable: WGT_RESID"2

Method: Least Squares

Date: 03/06/M11 Time: 15:41

Sample (adjusted)y 1/07/1388 12/29/M1388
Included observations: 358 after adjustments

Variable Coeflicient Std. Error t-Statistic Prob.
< 1.044523 0117358 2.900316 0.0000
WGET_RESIDMZ2(-1) -0.035674 0.0529732 -0.673423 0.5011
R-squared 0.001272 Mean dependent var 1.008523
Adjusted R-squared 0.002222 S5.D. dependent var 1.975247
S . E. ofregression 1.976760 Akaike info criterion 4. 208367
Sum squared resid 1391.099 Schwarz criterion 4228046
Log likelihood -750.9396 Hannan-CQuinn criter. 4214988
F-statistic 0.453499 Durbin-Watson stat 1.994698
Prob(F-statistic) 0501115
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electricity supply system Dublin ph.D thesis,
school of electricity engineering Dublin , Irland
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