Tot1-n3142.dat (January 2012)
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Series: ETHERNET

Sample 1 3142

Observations 3142

Mean        138166.1

Median    118250.0

Maximum   570635.0

Minimum   6409.000

Std. Dev.    85639.28

Skewness    1.262076

Kurtosis    4.669122

Jarque-Bera  1198.845

Probability  0.000000


Null Hypothesis: ETHERNET has a unit root





Exogenous: Constant





Lag Length: 9 (Automatic based on SIC, MAXLAG=28)








t-Statistic
  Prob.*

Augmented Dickey-Fuller test statistic


-9.464969
 0.0000

Test critical values:
1% level

-3.432249



5% level

-2.862264



10% level

-2.567200


*MacKinnon (1996) one-sided p-values.





Augmented Dickey-Fuller Test Equation





Dependent Variable: D(ETHERNET)





Method: Least Squares





Date: 01/25/12   Time: 12:22





Sample (adjusted): 11 3142





Included observations: 3132 after adjustments






Coefficient
Std. Error
t-Statistic
Prob.  

ETHERNET(-1)
-0.201534
0.021293
-9.464969
0.0000

D(ETHERNET(-1))
-0.354146
0.025229
-14.03712
0.0000

D(ETHERNET(-2))
-0.285531
0.025445
-11.22168
0.0000

D(ETHERNET(-3))
-0.232576
0.025334
-9.180358
0.0000

D(ETHERNET(-4))
-0.238688
0.024991
-9.550805
0.0000

D(ETHERNET(-5))
-0.188242
0.024369
-7.724780
0.0000

D(ETHERNET(-6))
-0.126186
0.023309
-5.413626
0.0000

D(ETHERNET(-7))
-0.116324
0.022088
-5.266396
0.0000

D(ETHERNET(-8))
-0.102172
0.020396
-5.009348
0.0000

D(ETHERNET(-9))
-0.059049
0.017887
-3.301317
0.0010

C
27822.40
3180.805
8.746970
0.0000

R-squared
0.262165
    Mean dependent var

-31.36367

Adjusted R-squared
0.259801
    S.D. dependent var

79056.97

S.E. of regression
68016.51
    Akaike info criterion

25.09639

Sum squared resid
1.44E+13
    Schwarz criterion

25.11764

Log likelihood
-39289.95
    Hannan-Quinn criter.

25.10402

F-statistic
110.8944
    Durbin-Watson stat

2.003393

Prob(F-statistic)
0.000000
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	Date: 01/25/12   Time: 12:27
	
	
	

	Sample: 1 3142
	
	
	
	
	

	Included observations: 3142
	
	
	
	

	
	
	
	
	
	
	

	
	
	
	
	
	
	

	Autocorrelation
	Partial Correlation
	
	AC 
	 PAC
	 Q-Stat
	 Prob

	
	
	
	
	
	
	

	
	
	
	
	
	
	

	        |****  |
	        |****  |
	1
	0.574
	0.574
	1036.8
	0.000

	        |***   |
	        |*     |
	2
	0.425
	0.142
	1605.5
	0.000

	        |***   |
	        |*     |
	3
	0.359
	0.104
	2011.8
	0.000

	        |**    |
	        |      |
	4
	0.308
	0.059
	2310.6
	0.000

	        |**    |
	        |*     |
	5
	0.307
	0.101
	2608.1
	0.000

	        |**    |
	        |*     |
	6
	0.310
	0.087
	2910.7
	0.000

	        |**    |
	        |      |
	7
	0.288
	0.041
	3171.3
	0.000

	        |**    |
	        |      |
	8
	0.278
	0.050
	3414.1
	0.000

	        |**    |
	        |      |
	9
	0.285
	0.069
	3669.3
	0.000

	        |**    |
	        |      |
	10
	0.287
	0.059
	3928.2
	0.000

	        |**    |
	        |      |
	11
	0.277
	0.036
	4170.7
	0.000

	        |**    |
	        |      |
	12
	0.274
	0.042
	4408.1
	0.000

	        |**    |
	        |      |
	13
	0.270
	0.039
	4637.7
	0.000

	        |**    |
	        |      |
	14
	0.269
	0.041
	4866.9
	0.000

	        |**    |
	        |      |
	15
	0.258
	0.019
	5077.2
	0.000

	        |**    |
	        |      |
	16
	0.235
	-0.003
	5251.0
	0.000

	        |**    |
	        |      |
	17
	0.221
	0.006
	5405.1
	0.000

	        |**    |
	        |      |
	18
	0.244
	0.058
	5592.9
	0.000

	        |**    |
	        |      |
	19
	0.237
	0.013
	5770.6
	0.000

	        |**    |
	        |      |
	20
	0.235
	0.020
	5945.3
	0.000

	        |**    |
	        |      |
	21
	0.219
	-0.003
	6097.4
	0.000

	        |**    |
	        |      |
	22
	0.222
	0.030
	6253.6
	0.000

	        |*     |
	        |      |
	23
	0.198
	-0.020
	6378.1
	0.000

	        |*     |
	        |      |
	24
	0.189
	-0.003
	6491.7
	0.000

	        |*     |
	        |      |
	25
	0.189
	0.008
	6604.5
	0.000

	        |*     |
	        |      |
	26
	0.193
	0.021
	6723.1
	0.000

	        |*     |
	        |      |
	27
	0.206
	0.031
	6857.9
	0.000

	        |*     |
	        |      |
	28
	0.190
	-0.012
	6972.7
	0.000

	        |*     |
	        |      |
	29
	0.185
	0.008
	7080.9
	0.000

	        |*     |
	        |      |
	30
	0.181
	0.008
	7185.4
	0.000

	        |*     |
	        |      |
	31
	0.180
	0.011
	7288.2
	0.000

	        |*     |
	        |      |
	32
	0.183
	0.012
	7394.3
	0.000

	        |*     |
	        |      |
	33
	0.186
	0.016
	7504.2
	0.000

	        |*     |
	        |      |
	34
	0.177
	0.001
	7603.2
	0.000

	        |*     |
	        |      |
	35
	0.161
	-0.009
	7685.7
	0.000

	        |*     |
	        |      |
	36
	0.157
	0.000
	7764.2
	0.000
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SUMMARY STATISTICS OF ETHERNET-DATA (JAN 2012)

tot1-n3142.dat

138166.1057   mean

118250.0000   median

85639.2785    std.dev

1527.8120     std.error

3142.0000     size

434117904.0000 total

6409.0000      min

570635.0000    max

