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Autocorrelation plots tTng Cars100
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Autocorrelation plots tTng¢ DIFF1_Cars100
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DIFF2_Cars100

AgsUuTtepeg Biapopec TN Cars100

0.8

0.6 |

0.4

0.2

M ad,

1970

1975

1980

1985

6

1990

1995

2000

2005

2010



Autocorrelation plots tTng¢ DIFF2_Cars100
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NMeprypapika oxaticotika Cars100

summary Statistics, using the observations 197Q - 2818

for the variable 'Carsi®Q' (33 valid observations)

Mean 14.447
Median 13.5808
Minimum 2 .5800
Maximum 33.237
Standard deviation 8.6775
C.V. Q. 60066
Skewness Q. 48098
Ex. kurtosis -Q.7Q727



NMepiypapika oratiotika DIFF1_Cars100

summary Statistics, using the observations 197Q - 2818
for the variable 'DIFF1_Carsi®8' (32 valid observations)

Mean Q.95803
Median Q. 89208
Minimum Q.28500
Maximum 2.2780
Standard deviation 0.52907 « ukpaivel
C.V. Q. 55287
Skewness Q.99315
Ex. kurtosis Q. 34033
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NMepiypapika oratiotika DIFF2_Cars100

summary Statistics, using the observations 197Q - 2818
for the variable 'DIFF2_Carsi®®' (31 valid observations)

Mean Q. Q50097

Median Q. 846008

Minimum -0.8810

Maximum Q. 74200

Sstandard deviation 0.32498 « eAdxiotn
C.V. 6.4871

Skewness -0. 40033

Ex. kurtosis 1.4225
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NMepiypa®Pika oTtaTtioTIKAa TPITwV SiagpopwVv

summary Statistics, using the observations 197Q - 2818

for the variable 'DIFF3_Carsl' (38 valid observations)

Mean -0. 00893333

Median Q. S00AQ

Minimum -1.1578

Maximum Q.97000

Standard deviation 0.49487 « au&davel kal rMaAl
C.V. o30. 22

Skewness -0.14Q73

Ex. kurtosis -0.8072769

12



ARIMA(;, j, k)

1 : aplOuodc autoregressive (AR) dpwv

7 : Slapopéc (MpwTeg N oraviwg SeUTtepPER)

k : aplOudc moving averages (MA) Spwv

KaAd egival va pnv €xoupe kal AR kat MA épouc (mixed models)!
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ARIMA(1,1,0),

Model 1: ARIMA estimates using the 32 observations 1971-2002
Estimated using Kalman filter (exact ML)
Dependent variable: (1-L) Carsisg

VARIABLE COEFFICIENT STDERROR T STAT P-VALUE
const Q. 168948 Q.0384735 4.391 Q.000Q01 ***
phi_1 Q. 833082 Q.112035 1.436 <Q.00Q0Q1 ***

Mean of dependent variable = 0.958031
Standard deviation of dep. var. = 0.529669
Mean of innovations = -0.0000277

Variance of innovations = 0.0976655
Log-likelihood = -8.7788549

Akaike information criterion (AIC) = 23.5577
Schwarz Bayesian criterion (BIC) = 27.9549
Hannan-Quinn criterion (HQC) = 25.8153
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ARIMA(O,2,1),

Model 4: ARIMA estimates using the 33 observations 197Q0-2002
Estimated using X-12-ARIMA (conditional ML)
Dependent variable: (1-L)*2 Carsisg

VARIABLE COEFFICIENT STDERROR T STAT P-VALUE
const Q.0523374 Q.0348376 1.502 Q.13301
theta_1 -0.389108 Q.165891 -2.346 Q.01980 **

Mean of dependent variable = Q.0500068
Standard deviation of dep. var. = 0.324081
Mean of innovations = -0.000681003
Variance of innovations = 8.08972506
Log-likelihood = -7.8649038
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