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 1-' . -ARIMA      

lag

1 0.704 ** 0.466 **
2 0.656 ** 0.238 **
3 0.537 ** 0.145 **
4 0.592 ** 0.143 **
5 0.548 ** 0.182 **
6 0.424 ** 0.107 *
7 0.323 ** 0.022
8 0.234 ** 0.007
9 0.255 0.000

10 0.096 0.010
11 0.074 0.000

ARIMA 3.086
Premium term 0.513
MA term 1.189

Simple KalmanARIMA
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)3( 

)guess( 

                   

)4( 

)1(
pvalue

 

)5( 

3  

1.402 

)0.199(

1.482 

)0.215(

0.189- 

)0.602(0.07 

1.02 

)0.052( 

0.067 

)0.662( 0.78 

6  

0.918 

)0.203(

0.938 

)0.243(

0.091 

)1.423(0.90 

0.838 

)0.099( 

0.27 

)1.339( 0.11 

9  

0.759 

)0.215(

0.609 

)0.208(

1.951 

)1.585(0.12 

1.537 

)0.115( 

1.01 

)1.547( 0.00 

12  

0.774 

)0.233(

0.573 

)0.222(

2.28 

)1.609(0.06 

2.00 

)0.130( 

0.68 

)1.693( 0.00 

 *  -       Newey-West . 
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