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AR(p) ATan AT NFHARY
¢ LS-IN- LS-IN- LS-IN-X3.3  LS-IN-X32  LS-IN-XL
R < X3.2
AR(5) 1,000 76.560 1.012 54.769 1.942 2.163
5,000 428.196 1.492 303.186 2.884 5.107
10,000 974.862 1.913 692.876 3.956 11.197
15,000 1,641.800 2.344  1,164.100 6.259 16.393
20,000 2,420.500 3.084 1,732.300 10.625 22.873
25,000 3,309.500 3.465 2,381.900 16.334 36.433
AR(12) 1,000 275.696 1.172 293.361 2.764 2.433
5000 1,547.000 1963 1,651.900 4.146 5.838
10,000 3,518.400 2.243  3,765.000 5.959 10.936
15,000 5,937.700 2.814  6,355.400 10.034 18.056
20,000 8,789.700  3.395  9,397.400 11.587 27.039
25,000 12,021.000 3.846 12,962.000 19.969 38.115
AR(20) 1,000 647.061  1.382 798.468 3.404 2.583
5,000 3,647.400 1.993  4,495.200 5.768 6.380
10,000 8,286.400 2.734 10,289.000 8.292 12.558
15,000 13,887.000 3.254 17,328.000 11.068 19.688
20,000 20,506.000  3.916 25,636.000 15.733 28.941
25,000 28,277.000 4.597 33,518.000 18.156 39.937
AR(30) 1,000 1,348.800 1.873 1,775.400 4.877 3.045
5000 7,489.900 2.673 10,018.000 6.439 7.110
10,000 16,962.000  3.655 22,976.000 9.193 13.439
15,000 25,760.000 4.360 38,624.000 12.337 21.281
20,000 38,230.000 5.177 57,320.000 20.616 31.445
25,000 59,489.000 6.038 78,737.000 26.268 42.171
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¢ LS-QR- LS-QR-X32 LS-QR- LS-QR-X2  LS-QR-X1

nenal x3.1Q © Qx3.3 © ©

AR(5) 1,000 76.500 1.082 54.598 1.903 2.053
5,000 427.000 1.722 304.408 3.665 5.007
10,000 973.100 2.223 688.450 4,537 11.136
15,000 1,637.900 2.634 1,166.100 7.441 17.355
20,000 2,424.200 3.245 1,729.000 11.667 22.412
25,000 3,311.800 3.825 2,386.800 15.703 36.583

AR(12) 1,000 274.400 1.452 293.952 2.684 2.303
5,000 1,547.800 1.953 1,648.200 4.567 5.808
10,000 3,511.000 2.854 3,759.200 6.199 11.968
15,000 5,907.500 3.645 5,320.700 8.642 17.546
20,000 8,738.100 4,387 9,411.400 12.718 27.580
25,000 12,079.000 5.238  12,940.000 19.518 39.136

AR(20) 1,000 646.780 1.472 798.508 3.575 2.694
5,000 3,628.800 2.524 4,422.200 5.909 6.279
10,000 8,307.200 3.796  10,274.000 8.598 12.729
15,000 13,897.000 4,797 17,312.000 11.196 21.240
20,000 20,472.000 5.998  25,651.000 16.634 29.713
25,000 26,471.000 7.320  34,695.000 23.554 42.802

AR(30) 1,000 1,345.800 2.043 1,774.200 4,787 3.335
5,000 7,513.600 3.355  10,043.000 7.852 7.070
10,000 17,066.000 5.037  22,826.000 12.478 15.132
15,000 25,533.000 6.719  38,636.000 17.185 24.795
20,000 38,173.000 8.442  58,160.000 21.691 35.180
25,000 52,467.000 9.935  78,936.000 28.000 46.817
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LS-IN-Y3.1 LS-IN-Y3.2 LS-IN-Y2 LS-IN-Y1
AR(5) 5,000 105.292 63.901 90.070 65.715
10,000 589.438 352.867 499.108 364.054
15,000 1,347.700 804.406 1,149.200 830.504
20,000 2,266.300 1,352.100 1,934.900 1,392.800
25,000  3,360.800 1,997.600 2,849.700  2,066.700
30,000 4,630.300 2,734.400 3,944.900 2,848.200
AR(12) 5,000 533.277 247.696 440.253 322.791
10,000  3,000.000 1,389.000 2,471.100 1,815.700
15,000  6,839.700 3,159.300 5,665.900 4,307.700
20,000 11,518.000 5,333.900 9,482.300 6,950.100
25,000 17,151.000 7,878.200  14,073.000  10,287.000
30,000 23,535.000 10,868.000 19,535.000 14,129.000
AR(20) 5,000 1,426.300 602.647 1,170.100 860.777
10,000 8,043.300 3,380.300 6,587.600 4,842.200
15,000 18,416.00 7,680.000 15,131.000 10,882.000
20,000 30,941.00 12,930.000 25,365.000  18,586.000
25,000 45,914.00 19,127.000 36,042.000 27,552.000
30,000 63,198.00  26,128.000 51,122.000  37,488.000
AR(30) 5,000 3,163.800  1,282.900 2,595.500 1,888.700
10,000 17,816.000  7,150.100 14,636.000 10,684.000
15,000 41,716.000 16,174.000 38,255.000  24,397.000
20,000 67,734.000 24,263.000 565,069.000 41,083.000
25,000 101,570.000 38,067.000 100,100.000 60,831.000
30,000 139,850.000 56,283.000 116,225.000 68,303.000
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LS-QR- LS-QRY3.2  LS-QR-Y2  LS-QR-Y1
Y3.1
AR(5) 1,000 105.241 63.772 90.070 65.645
5,000 588.006 352.667 498.386 363.169
10,000 1,344.200 803.175 1,140.500 825.978
15,000 2,262.000 1,355.000 1,915.000 1,395.600
20,000 3,353.900 2,002.700 2,846.100 2,064.500
25,000 4,611.100 2,744,100 3,952.900 2,848.900
AR(12) 1,000 533.277 274.937 439.572 323.735
5,000 3,003.800 1,436.900 2,478.500 1,813.700
10,000 6,863.500 2,384.700 5,647.200 4,134,500
15,000 11,619.000 5,316.500 9,530.500 6,933.300
20,000 17,182.000 7,950.700 14,214.000 10,290.000
25,000 23,598.000 10,845.000 19,448.000 14,174.000
AR(20) 1,000 1,429.000 603.177 1,173.400 858.184
5,000 8,045.000 3,385.900 6,579.000 4.837.100
10,000 18,410.000 7,834.400 15,073.000 11,209.000
15,000 31,081.000 12,935.000 25,498.000 18,616.000
20,000 45,884.000 19,099.000 37,356.000 27,631.000
25,000 63,829.000 37,990.000 51,658.000 39,899.000
AR(30) 1,000 3,164.100 1,286.500 2,576.400 1,907.500
5,000 17,804.000 7,145.700 14,560.000 10,729.000
10,000 40,562.000 16,178.000 36,324.000 24,480.000
15,000 70,772.000 27,141.000 57,095.000 44,901.000
20,000 101,845.000 39,512.000 82,240.000 65,677.000
25,000 139,910.000 46,812.000 11,4230.000 88,813.000
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AU PUIUATI J5ve9 Yule-Walker
AR(p) AnenTal 9% recursion ¥e4 Durbin-Levinson
YW-DL-Y3 YW-DL-Y1 YW-DL-Y?2
AR(5) 1,000 19.879 12.798 13.229
5,000 115.626 70.591 70.382
10,000 250.491 160.591 163.625
15,000 424.490 265.141 272.972
20,000 651.637 403.300 405.333
25,000 869.961 556.109 559.405
AR(12) 1,000 40.248 26.218 27.489
5,000 225.024 145.429 151.809
10,000 512.627 330.305 345.567
15,000 874.958 556.771 578.211
20,000 1,306.900 825.326 869.572
25,000 1,772.900 1,138.900 1,191.000
AR(20) 1,000 63.752 41.259 43.333
5,000 353.849 229.400 243.791
10,000 813.790 508.752 554.687
15,000 1,372.200 881.928 932.681

20,000  2,055.000 1,308.300 1,388.200
25,000  2,804.600 1,739.300 1,901.200

AR(30) 1,000 100.965 59.896 63.541
5,000 524.734 334.731 355.541
10,000  1,178.800 735.868 807.441

15,000  2,171.300 1,291.000 1,356.300
20,000  2,970.000 1,912.500 2,024.800
25,000  4,111.000 2,641.200 2,787.500
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AR(p) Wengal NS NFHNA
YW-IN-Y1 YW-IN-Y3 YW-IN-Y2
AR(5) 1,000 59.956 15.593 21.731
5,000 333.240 83.610 117.580
10,000 767.404 193.308 274.735
15,000 1,377.200 323.795 469.015
20,000 1,908.600 494.872 703.061
25,000 2,638.900 686.277 976.914
AR(12) 1,000 74.948 29.132 42.751
5,000 426.924 158.838 230.902
10,000 957.256 366.187 535.771
15,000 1,632.500 623.807 889.279
20,000 2,415.200 914.315 1,336.700
25,000 3,547.800 1,260.100 1,853.300
AR(20) 1,000 90.951 44.424 65.464
5,000 505.347 244932 358.635
10,000 1,219.700 558.392 837.023
15,000 1,942.500 945577 1,390.400
20,000 2,873.500 1,403.200 2,085.200
25,000 3,968.100 1,917.500 2,872.300
AR(30) 1,000 112.873 64.312 94.806
5,000 631.939 356.813 528.771
10,000 1,442.900 789.318 1,204.700
15,000 2,423.900 1,359.000 2,026.300
20,000 3,636.900 2,009.500 2,990.300
25,000 4,944 .800 2,742.500 4,121.800
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AU UIUATIN 25vea Yule-Walker
AR(p) NNl TMIUEALUY A2 15
YW-QR-YLT YW-QR-Y3  YW-QR-Y2
AR(5) 1,000 60.206 15.853 22.012
5,000 334.191 84.862 117.839
10,000 7 59.982 200.418 275.716
15,000 1,300.200 326.409 470.076
20,000 1,918.900 499.749 677.194
25,000 2,639.200 687.098 975.273
AR(12) 1,000 75.538 29.562 42.421
5,000 423.269 161.142 234.437
10,000 971.968 372.496 535.881
15,000 1,629.800 627.072 915.166
20,000 2,404.700 913.463 1,354.000
25,000 3,336.900 1,277.700 1,866.100
AR(20) 1,000 90.480 45.296 66.856
5,000 508.792 253.194 369.732
10,000 1,157.300 572.683 846.867
15,000 1,949.900 959.761 1,410.300
20,000 2,903.100 1,441.300 2,092.100
25,000 3,966.200 1,962.900 2,907.300
AR(30) 1,000 112.983 71.456 97.500
5,000 634.402 374.429 545.164
10,000 1,450.900 844.664 1,237.400
15,000 2,442.600 1,411.800 2,077.000
20,000 3,604.700 2,171.200 3,086.600
25,000 4,984.100 2,807.800 4.206.000
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