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Augmented Dickey—Fuller Test

data: datal
Dickey—Fuller = -3.312, Lag order = 3, p—value = 0.0817
alternative hypothesis: stationary

Series: datal
ARIMAC(1,0,1) with non—zero mean

Coefficients:
arl mal  mean
0.3800 0.4520 75.7426
s.e. 0.1853 0.1745 2.3715

sigma 2 = 52.48: log likelihood = —155.16
AIC=318.32 AlICc=319.3 BIC=325.64
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Box-Ljung test

data: modell$res
X-squared = 0.003579, df = 1, p—value = 0.9523
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Augmented Dickey—Fuller Test
data: datal

Dickey—Fuller = -2.9576, Lag order = 3, p—value = 0.1932
alternative hypothesis: stationary

Series: datal
ARIMA(0,1,0)

sigma 2 = 26.82: log likelihood = —137.86
AIC=277.72 AICc=277.81 BIC=279.53
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data: modell$res
X-squared = 3.3237, df = 1, p—value = 0.06829
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Augmented Dickey—Fuller Test

data: datal
Dickey—Fuller = -2.631, Lag order = 3, p—value = 0.3231
alternative hypothesis: stationary

Series: datal
ARIMAC(1,0,1) with non—zero mean

Coefficients:
arl  mal mean
0.3528 0.5600 82.6447
s.e. 0.1861 0.1894 0.4864

sigma’2 = 2.075: log likelihood = —80.95
AIC=169.9 AICc=170.87 BIC=177.21
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Box-Ljung test

data: modell$res
X-squared = 0.074777, df = 1, p—value = 0.7845
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Augmented Dickey—Fuller Test

data: datal
Dickey—Fuller = -3.6088, Lag order = 3, p—value = 0.04284
alternative hypothesis: stationary

Series: datal
ARIMAC(0,0,1) with non—zero mean

Coefficients:
mal  mean
0.8635 73.6585
s.e. 0.1031 1.0646

sigma’2 = 15.99: log likelihood = —128.69
AIC=263.38 AlICc=263.95 BIC=268.87
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Box-Ljung test

data: modell$res
X-=squared = 2.3393, df = 1, p—value = 0.1261
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Augmented Dickey—Fuller Test

data: datal
Dickey—Fuller = —2.8348, Lag order = 3, p—value = 0.242
alternative hypothesis: stationary

Series: datal
ARIMA(0,1,0)

sigma 2 = 42.24: log likelihood = —148.08
AIC=298.16 AlICc=298.25 BIC=299.97
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Box-Ljung test

data: modell$res
X-squared = 1.1241, df = 1, p—value = 0.289
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Augmented Dickey—Fuller Test

data: datal
Dickey—Fuller = -2.6623, Lag order = 3, p—value = 0.3106
alternative hypothesis: stationary

Series: datal
ARIMA(1,0,1) with non—zero mean

Coefficients:
arl mal mean
0.6948 0.5256 63.0069
s.e. 0.1150 0.1276 4.0228

sigma’2 = 35.35: log likelihood = —146.52
AIC=301.05 AICc=302.02 BIC=308.36



Standardized Residuals
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Box-Ljung test

data: modell$res
X-squared = 0.26368, df = 1, p—value = 0.6076
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Augmented Dickey—Fuller Test

data: datal
Dickey—Fuller = -1.7199, Lag order = 3, p—value = 0.6853
alternative hypothesis: stationary

Series: datal
ARIMAC(1,0,1) with non—zero mean

Coefficients:
arl mal mean
0.7432 0.5139 75.4194
s.e. 0.1221 0.1859 6.5384

sigma 2 = 64.79: log likelihood = —160.54
AIC=329.07 AICc=330.05 BIC=336.39
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Box-Ljung test
data: modell$res
X-squared = 0.106, df = 1, p—value = 0.7447
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Augmented Dickey—Fuller Test

data: datal
Dickey—Fuller = =3.8539, Lag order = 3, p—value = 0.02402
alternative hypothesis: stationary

Series: datal
ARIMAC(0,0,2) with non—zero mean

Coeflicients:
mal maZ  mean
1.0461 0.4753 64.1742
s.e. 0.1819 0.2551 2.2908

sigma2 = 41.79: log likelihood = —150.18
AIC=308.36 AICc=309.33 BIC=315.67
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Box-Ljung test

data: modell$res
X-squared = 0.28237, df = 1, p—value = 0.5952
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