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����4.B �  ������p  

 Lag LogL LRFPEAIC SC HQ 

0 179,7652-4,50e-076,100553-  *5,662590- 5,931189- 

1 191,198819,956874,14e-076,189049- 5,422612- 5,892661- 

2 196,01777,8854344,85e-076,037008- 4,942099- 5,613598- 

3 206,797216,463214,62e-076,101716- 4,678334- 5,551283- 

4 215,191811,905154,84e-076,079704- 4,327849- 5,402247- 

5 218,09883,8055096,27e-075,858139- 3,777812- 5,053660- 

6 221,79294,4328848,01e-075,665197- 3,256397- 4,733694- 

7 225,06183,5660161,06e-065,456791- 2,719519- 4,398266- 

8 234,43109,1988671,16e-065,470217- 2,404472- 4,284669- 

9 242,76347,2719191,35e-065,445941- 2,051723- 4,133369- 

10  251,37966,5796931,64e-065,431987- 1,709296- 3,992392- 

11  266,949210,190991,63e-065,670881- 1,619717- 4,104263- 

12  276,83855,3941412,17e-065,703217- 1,323581- 4,009577- 

13  326,2651*21,567967,69e-077,173275- 2,465166- 5,352611- 

14  371,077914,66604*3,91e-078,475562- 3,438980- 6,527875- 

15  398,72586,0322715,28e-07 *9,153667-  3,788613-  *7,078957- 

*  �
������� ��� ��
��� ���
�� !�"�" 

LR:  ��

�� #�$%&LR �	
�� ' ��

�� ()) +���� ,�-�

��%5( 

FPE: ,.�/��� 0
�
�� �1� 

AIC:  2�)3 4��	5�� �����(Akaike) 

SC:  6"��	7 4��	5�� �����(Schwarz) 

 HQ: 8��9 4��	5�� ������:�	)(Hannan-Quinn) 
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 :0��
�� 12
�� LINV :0��
�� 12
��LTRAFIC :0��
�� 12
�� DAB  

 Excluded Chi-sq.dfProb.Excluded Chi-sq.dfProb.Excluded Chi-sq.dfProb. 

 LTRAFIC 35,73 150,002LINV 29,30 150,015LINV 15,34 150,427 

 DAB 27,92 150,022DAB 18,33 150,246LTRAFIC 23,98 150,065 

 All 75,51 300,000All 50,57 300,011All 45,73 300,033 
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