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Testing autoregressive behavior: Lexington, DEC1996-DEC2003
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The AUTOREG Procedure
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Estimates of Autocorrelations
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Value Pr > |t}
23.55 <.0001
1.35 0.1816
0.15 0.8850
-1.76 0.0834
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Testing autoregressive behavior: Lexington, DEC1996-DEC2003
The AUTOREG Procedure

Estimates of Autoregressive Parameters

Standard
Lag Coefficient Error t Value
1 -0.430684 0.117496 -3.67
Yule-Walker Estimates
SSE 6.4651202 DFE 59
MSE 0.10958 Root MSE 0.33103
SBC 137.95413 AlIC 74.4451972
Regress R-Square 0.8188 Total R-Square 0.9003
Durbin-Watson 1.9795
Standard Approx
Variable DF Estimate Error t Value Pr > |t]
Intercept 1 5.7427 0.3313 17.33 <.0001
jan 1 0.2447 0.1546 1.58 0.1189
feb 1 0.0155 0.1836 0.08 0.9329
mar 1 -0.3540 0.1910 -1.85 0.0688
apr 1 -0.0558 0.1917 -0.29 0.7720
may 1 0.3610 0.1900 1.90 0.0623
jun 1 1.2082 0.1924 6.28 <.0001
jul 1 1.8733 0.1905 9.83 <.0001
aug 1 1.6881 0.1933 8.73 <.0001
sep 1 1.7386 0.1948 8.92 <.0001
oct 1 1.0378 0.1794 5.78 <.0001
nov 1 0.4358 0.1503 2.90 0.0052
Janpdsil2 1 -0.0565 0.0556 -1.02 0.3135
febpdsil2 1 0.007371 0.0643 0.11 0.9091
marpdsil2 1 -0.002527 0.0614 -0.04 0.9673
aprpdsil2 1 -0.0640 0.0559 -1.14 0.2570
maypdsil2 1 -0.0486 0.0578 -0.84 0.4040
Junpdsil2 1 -0.2167 0.0525 -4.13 0.0001
julpdsil2 1 -0.2723 0.0592 -4.60 <.0001
augpdsil2 1 -0.2210 0.0661 -3.34 0.0015
seppdsil2 1 -0.1124 0.0702 -1.60 0.1144
octpdsil2 1 -0.0571 0.0649 -0.88 0.3821
novpdsil2 1 0.0112 0.0561 0.20 0.8424
decpdsil2 1 -0.007808 0.0487 -0.16 0.8733
since_90 1 -0.0916 0.0318 -2.88 0.0056



Sptiznagel EX C

Page 3 of 4

Lag

0
1

Testing autoregressive behavior: Lexington, DEC1996-DEC2003
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The AUTOREG Procedure
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Testing autoregressive behavior: Lexington, DEC1996-DEC2003
The AUTOREG Procedure

Estimates of Autoregressive Parameters

Standard
Lag Coefficient Error t Value
1 -0.053740 0.130001 -0.41

Yule-Walker Estimates

SSE 456.212713 DFE 59
MSE 7.73242 Root MSE 2.78072
SBC 499 .557549 AlC 436.048616
Regress R-Square 0.8657 Total R-Square 0.8749
Durbin-Watson 1.9358
Standard Approx
Variable DF Estimate Error t Value Pr > |t]
Intercept 1 45.9084 1.9157 23.96 <.0001
jan 1 2.5210 1.4697 1.72 0.0915
feb 1 0.0607 1.5222 0.04 0.9683
mar 1 -2.0983 1.5053 -1.39 0.1686
apr 1 1.2971 1.4793 0.88 0.3842
may 1 3.7131 1.4522 2.56 0.0132
jun 1 8.4610 1.4678 5.76 <.0001
jul 1 13.9039 1.4567 9.54 <.0001
aug 1 13.7679 1.4942 9.21 <.0001
sep 1 15.4565 1.5370 10.06 <.0001
oct 1 9.3330 1.4912 6.26 <.0001
nov 1 5.8994 1.4429 4.09 0.0001
Janpdsil2 1 0.2233 0.4301 0.52 0.6056
febpdsil2 1 0.0822 0.4946 0.17 0.8686
marpdsil2 1 -0.1239 0.4772 -0.26 0.7961
aprpdsil2 1 -0.5558 0.4372 -1.27 0.2086
maypdsil2 1 -0.1107 0.4487 -0.25 0.8060
Junpdsil2 1 -1.1305 0.4123 -2.74 0.0081
Julpdsiil2 1 -1.5091 0.4781 -3.16 0.0025
augpdsil2 1 -1.6381 0.5369 -3.05 0.0034
seppdsil2 1 0.3101 0.5560 0.56 0.5791
octpdsil2 1 0.003728 0.5030 0.01 0.9941
novpdsil2 1 0.2885 0.4411 0.65 0.5156
decpdsil2 1 -0.0626 0.3711 -0.17 0.8667
since_90 1 -0.6571 0.1708 -3.85 0.0003



