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&, u=0 u#0 a=X

AR(5) 1,000 0.791 1.032 1.272 33.048
5,000 1.061 1.322 2.333 181.341

10,000 1.232 1.572 4547 414,727

15,000 1.463 1.802 8.052 699.516

20,000 1.702 1.952 11.637 1,033.900

25,000 1.913 2.193 16.203 1,417.500

AR(12) 1,000 0.841 1.232 1.262 161.342
5,000 1.192 1.492 2.543 906.984

10,000 1.482 1.622 4717 2,069.200

15,000 1.643 1.903 8.302 3,486.500

20,000 1.903 2.183 11.556 5,166.200

25,000 2.283 2.574 16.414 7,105.100

AR(20) 1,000 0.851 0.901 1.182 430.178
5,000 1.071 1.072 2.504 2,422.100

10,000 1.422 1.442 4917 5,528.600

15,000 1.752 1.652 8.713 9,334.900

20,000 2.043 1.953 12.588 13,838.000

25,000 2.483 2.283 17.185 18,997.000

AR(30) 1,000 1.192 1.011 1.562 944.868
5,000 1.382 1.493 2.994 5,349.500
10,000 1.822 1.823 5.908 12,227.000
15,000 2.574 2.153 9.644 20,645.000
20,000 2.734 2.573 14.000 30,613.000
25,000 3.104 3.024 18.677 41,888.000
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AR(5) 1,000  0.621 0741  1.052 33.208
5,000 0.961 1.082 2.393 180.871

10,000 1.181 1.112 5.248 415.598

15,000 1.422 1.833 8.272 698.264

20,000 1.733 1.912 12.097 1,031.100

25,000 2.163 2.254 16.394 1,419.900

AR(12) 1,000 0.691 1.002 1.132 161.373
5,000 1.221 1.382 2.454 906.523

10,000 1.513 1.893 5.097 2,069.800

15,000 1.853 2.164 9.063 3,488.800

20,000 2.273 2.554 12.888 5,167.900

25,000 2.704 2.964 17.555 7,102.900

AR(20) 1,000 0.862 0.801 1.522 430.609
5,000 1.382 1.392 2.884 2,424.400

10,000 2.043 1.913 6.179 5,551.200

15,000 2.564 2.563 9.113 9,321.400

20,000  3.134 3014 14541  13,823.000

25,000 3.896 3.595 17.836 19,024.000

AR(30) 1,000 1.222 1.172 1.763 951.388
5,000 1.873 1.723 3.715 5,324.500
10,000 3.025 2.994 7.411 12,199.000
15,000 3.495 3.365 11.697 20,641.000
20,000 4,337 4,126 16.323 30,591.000
25,000 5.127 4917 21.761 42.071.000
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a=X u=0 u#0

AR(5) 1,000 6.529 0.180 0.831
5,000 35.271 0.901 3.235

10,000 80.576 2.594 4,777

15,000 135.886 5.668 15.191

20,000 200.118 8.522 22.493

25,000 277.088 12.088 31.636

AR(12) 1,000 13.450 0.210 0.841
5,000 72.264 0.801 2.093

10,000 164.497 2.924 5.658
15,000 277.238 6.129 15.462
20,000 410.630 9.323 23.263
25,000 566.315 13.069 31.155
AR(20) 1,000 20.519 0.261 0.940
5,000 114.545 1.102 4.026
10,000 260.134 3.666 5.959
15,000 441.434 7.191 15.702
20,000 649.874 10.946 24.545
25,000 893.234 14.822 34.159
AR(30) 1,000 30.003 0.371 0.962
5,000 167.391 1.552 4.336
10000 356.843 4,737 10.154
15,000 642.664 9.013 18.076
20,000 950.136 13.680 26.538
25,000 1,307.600 18.407 37.404
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a=X u=0 u#0
AR(5) 1,000 7.951 0.661 1.222
5,000 42.542 2.053 4.367
10,000 96.970 4,817 10.265
15,000 163.335 8.703 17.074
20,000 241.357 12.649 24.835
25,000 332.969 17.345 34.770
AR(12) 1,000 14.460 0.882 1.462
5,000 79.625 3.145 5.689
10,000 182.142 6.900 12.388
15,000 304.678 11.907 21.331
20,000 450.648 16.875 30.494
25,000 620.362 22.933 40.879
AR(20) 1,000 22.602 1.101 1.763
5,000 122.886 4,978 1.722
10,000 279.011 10.766 16.343
15,000 468.985 17.565 26.839
20,000 691.805 24.936 38.014
25,000 950.006 32.927 50.803
AR(30) 1,000 30.473 2.163 2.734
5,000 179.067 10.165 12.698
10,000 406.915 20.500 26.098
15,000 683.373 33.889 40.718
20,000 1,009.700 46.797 59.436
25,000 1,378.800 59.456 77.101
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a=X u=0 u#0
AR(5) 1,000 8.191 0.440 1192
5,000 42.651 2.022 4.536
10,000 96.889 4.887 10.375
15,000 164.337 8.963 18.106
20,000 241.808 13.230 25.707
25,000 333.379 18.278 35.912
AR(12) 1,000 14.811 0.872 1.572
5,000 80.586 4.176 6.860
10,000 182.994 9.203 14.692
15,000 308.023 15.422 23.674
20,000 454 564 21.891 34.600
25,000 624.608 28.962 46.056
AR(20) 1,000 23.394 1.873 2.613
5,000 123.248 9.544 11.406
10,000 279.132 18.977 24.325
15,000 478.238 29.702 38.626
20,000 706.356 41.049 53.307
25,000 968.482 53.747 70.561
AR(30) 1,000 33.829 3.846 4.627
5,000 187.810 19.488 22.553
10,000 423.479 40.348 44.063
15,000 705.215 60.717 68.399
20,000 1,036.300 80.676 93.114
25,000 1,419.900 103.950 122.457
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AR(5) 1,000 1112 1.052 1.703
5,000 2.093 2.194 2.944
10,000 4.366 4.336 6.038
15,000 8.002 5.378 11.617
20,000 11.447 11.356 17.815
25,000 15.592 15.442 23.724
AR(12) 1,000 1.392 1.342 2.103
5,000 2.774 2.664 3.234
10,000 4937 4.877 6.749
15,000 8.612 8.392 10.755
20,000 12.117 12.217 18.406
25,000 16.994 16.614 25.196
AR(20) 1,000 1.892 1.833 2.263
5,000 3.285 2.854 4536
10,000 5.768 5.278 7.570
15,000 9.393 8.142 13.429
20,000 12.358 13.199 19.248
25,000 17.835 17.385 22.976
AR(30) 1,000 3.104 2.564 3.115
5,000 4.196 3.905 4.847
10,000 6.860 6.689 9.063
15,000 11.607 11.626 15.222
20,000 15.932 15.392 21.561
25,000 20.740 19.588 28.461




110

{ { o A 4 Y 4 A o W
M3198UI7 017 a1 lFlumsdudumsnensaiseduy AR(p) e ldisidiaes

4 1 2’ Y] [ [ v A a o
tesganiimsnruhminuuuiidiuans SamduEmsuenuuy A2 015 uag

ax (v A A o Y Y A & v 4
’J‘ﬁﬂﬁm’iﬂ‘ﬂiﬂfmﬂ L‘IN’f)WEﬂﬂﬁﬂ!llﬂﬂlN‘HquaZﬁLNG]anaW UANYINT U

a A
aanon AU

Aq ¥ o A Aa =
nan ¥ lumsautumsun)

AR(Pp) IUIUNT Fiaedesrivegalininiaimin
Anennsal wuuNdIvan
IBMsuenuuy A1 013 uaz 33U5uG D Taens

&, u=0 u#0

AR(5) 1,000 1.131 1.072 1.783

5,000 2.154 2.794 3.134

10,000 4.356 4.677 5.718

15,000 6.370 7.741 11.537

20,000 11.456 11.426 17.435

25,000 16.374 14.271 23.954

AR(12) 1,000 1532 1.352 1.732

5,000 2.353 2.493 3.314

10,000 4,947 4877 6.429

15,000 7.030 8.332 12.248

20,000 12.307 12.047 18.016

25,000 16.464 16.483 24.916

AR(20) 1,000 1.813 1.802 2.293

5,000 3.104 2.924 3.545

10,000 5.697 4,707 6.349

15,000 8.352 8.002 13.039

20,000 11.136 13.099 18.727

25,000 17.946 17.575 26.358

AR(30) 1,000 2.804 2.674 3.004

5,000 4877 4,557 6.269

10,000 8.122 7.891 9.914

15,000 12.868 11.897 16.413

20,000 17.953 17.205 23.584

25,000 23.754 19.808 31.916
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