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Null Hypothesis: D(QPLAM) has a unit root
Exogenous: None
Lag Length: 12 (Automatic - based on AIC, maxlag=13)

4
o w

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.050821 0.0001
Test critical values: 1% level -2.581349
5% level -1.943090
10% level -1.615220
Null Hypothesis: D(QPLAM) has a unit root
Exogenous: Constant
Lag Length: 12 (Automatic - based on AIC, maxlag=13)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.339894 0.0006
Test critical values: 1% level -3.476805
5% level -2.881830
10% level -2.577668
Null Hypothesis: D(QPLAM) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 12 (Automatic - based on AIC, maxlag=13)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.375067 0.0033
Test critical values: 1% level -4.023975
5% level -3.441777
10% level -3.145474
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Null Hypothesis: D(RAIN) has a unit root
Exogenous: None
Lag Length: 10 (Automatic - based on AIC, maxlag=13)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -13.89215 0.0000
Test critical values: 1% level -2.581120
5% level -1.943058
10% level -1.615241
Null Hypothesis: D(RAIN) has a unit root
Exogenous: Constant
Lag Length: 10 (Automatic - based on AIC, maxlag=13)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -13.84276 0.0000
Test critical values: 1% level -3.476143
5% level -2.881541
10% level -2.577514
Null Hypothesis: D(RAIN) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 10 (Automatic - based on AIC, maxlag=13)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -13.89711 0.0000
Test critical values: 1% level -4.023042
5% level -3.441330
10% level -3.145211

A1 : 91AMIAIUIV

MSMANUINT 3A MINATOUANUINYOIToYAVBIgUYTInTY

Null Hypothesis: D(TEMP) has a unit root
Exogenous: None
Lag Length: 13 (Automatic - based on AIC, maxlag=13)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.789249 0.0002
Test critical values: 1% level -2.581466
5% level -1.943107

10% level -1.615210
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MIMANUING 30 (GII’E])

Null Hypothesis: D(TEMP) has a unit root
Exogenous: Constant
Lag Length: 13 (Automatic - based on AIC, maxlag=13)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.778960 0.0039
Test critical values: 1% level -3.477144
5% level -2.881978
10% level -2.577747
Null Hypothesis: D(TEMP) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 13 (Automatic - based on AIC, maxlag=13)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.907499 0.0142
Test critical values: 1% level -4.024452
5% level -3.442006
10% level -3.145608
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MINMANUING 40 HANMTNATOLNUULTIA0Y ARIMAX

Dependent Variable: D(QPALM)

Method: Least Squares

Date: 03/16/12 Time: 19:47

Sample (adjusted): 1999M11 2011M12
Included observations: 146 after adjustments
Convergence achieved after 13 iterations
Backcast: 1999M07 1999M10

Variable Coefficient Std. Error t-Statistic Prob.
D(RAIN) 432.6177 88.31254 4.898712 0.0000
D(TEMP) 19347.53 6369.392 3.037579 0.0028
C 4079.835 2587.128 1.576975 0.1171
AR(5) -0.223064 0.082521 -2.703102 0.0077
AR(9) -0.316853 0.086990 -3.642401 0.0004
MA(4) -0.345164 0.083492 -4.134107 0.0001
R-squared 0.400317 Mean dependent var 3518.411
Adjusted R-squared 0.378900 S.D. dependent var 91683.90
S.E. of regression 72256.01  Akaike info criterion 25.25405
Sum squared resid 7.31E+11  Schwarz criterion 25.37666
Log likelihood -1837.545  F-statistic 18.69133
Durbin-Watson stat 1.937148  Prob(F-statistic) 0.000000
Inverted AR Roots .82-.34i .82+.34i A46-.73i A46+.73i
-.18-.89i -.18+.89i -.64+.55i -.64-.55i
-.92
Inverted MA Roots 77 -.00+.77i -.00-.77i =77
1 : MIMIAIuIN
ﬂﬁNﬂ]ﬂNu’mﬁ 50 WAaN1TNATDU Autocorrelation
Breusch-Godfrey Serial Correlation LM Test:
F-statistic 0.137139 Probability 0.711706
Obs*R-squared 0.143551 Probability 0.704776

11 : 91PMIAIUI
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Uszaumsaiilneusn 1. Industrial Training, Jiangxi University of Science and Technology
Uszmau
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3. Student Exchange under Cultural and Modernization Program,
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