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Null Hypothesis: D(Y) has a unit root

Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=15)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic ~ -13.34955 0.0000
Test critical values: 1% level -3.988840
5% level -3.424825
10% level -3.135494

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(Y) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=15)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic ~ -15.31724 0.0000
Test critical values: 1% level -3.988840
5% level -3.424825
10% level -3.135494

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(Y) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=15)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic ~ -17.34042 0.0000
Test critical values: 1% level -3.988840
5% level -3.424825
10% level -3.135494

*MacKinnon (1996) one-sided p-values.
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* Brooks, c. (2008). Introductory Econometrics for Finance.

*

* Cadenas, E & River, W. (2010). Wind speed forecasting in three different region of
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* Chen, K & Wang, C. (2007). A hybrid SARIMA and support vector machines in
forecasting the production values of the machinery industry in Taiwan. Expert

System with Applications, 32(1), 254-264.
Enders, W. (2009) Applied Econometric Time Series. Wiley

Faruk, D. (2010) Ahybrid neural network and ARIMA model for water quality time

series prediction. Engineering Application of Artificial Intligence, 23(4), 586-594
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* Klein, B & Rossin, D. (1999). Data quality in neural network models: effect of error
rate and magnitude of error on predictive accuracy. Omega, The International

Journal of ManagementScience, 27(5), 569-582.
* Lefebvre, M . (2007) Applied Stochastic processes.
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Null Hypothesis: D(Y) has a unit root

Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=15)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic ~ -13.34955 0.0000
Test critical values: 1% level -3.988840
5% level -3.424825
10% level -3.135494

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(Y) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=15)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic ~ -15.31724 0.0000
Test critical values: 1% level -3.988840
5% level -3.424825
10% level -3.135494

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(Y) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=15)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic ~ -17.34042 0.0000
Test critical values: 1% level -3.988840
5% level -3.424825
10% level -3.135494

*MacKinnon (1996) one-sided p-values.
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Box-Jenkins

Universal

Artificial Neural Network

Noise

Structural models
Autoregressive processes

Lag operator

. Moving average processes

. Autoregressive moving average
! Invariant

. Strict- Sense Stationary (SSS)

. Random wall with drift

. trend- stationary processes

. stochastic non- stationary

. Deterministic non- stationary

. Diffrence

. Autoregressive Integrated moving average
. Identification

. Estimation

. Diagnostic checking

. Dendrite

. Soma or Cell Body
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. Synapse

. Multi- layer Feed Forward

. pure line

. Seosonal autoregressive integrated moving average
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