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Time Series Plot of C3
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Trend Analysis Plot for LN
Linear Trend Model
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Trend Analysis Plot for D1
Linear Trend Model
Yt = 0.0298 - 0.000089*t
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Time Series Plot of DS1(D1)
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Partial Autocorrelation Function for DS1(D1)
(with 5% significance limits for the partial autocorrelations)
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A- Final Estimates of Parameters

Type Coef SE Coef T P
AR 1 0.5776 0.0979 5.90 0.000
AR 2 -0.3378 0.0841 -4.01 0.000
MA 1 0.7793 0.0727 10.72 0.000

SMA 12 0.7605 0.0583 13.04 0.000

B- Modified Box-Pierce (Ljung-Box) Chi-Square statistic

Lag Chi-Square DF P-Value

12 15.6 8 0.048

24 30.6 20 0.060

36 41.5 32 0.121

48 53.2 44 0.161
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Aug. 135 | 147.86 | 237.06 | 357.56 | 439.61 | 518.95 | 587.26
Sep. 138 | 145.52 | 225.81 | 326.28 | 387.69 | 433.68 | 510.05
Oct. 152 | 147.27 | 212.45 | 286.01 | 334.18 | 369.67 | 438.27
Nov. 150 | 146.12 | 238.21 | 425.07 | 395.21 | 466.23 | 593.65
Dec. 146 | 148.88 | 255.18 | 450.39 | 509.89 | 675.63 | 664.20
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