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Plot of Cumulative Sum of Recursive Residuals kegaz

1379ME 1 350ME 1381 M4

1382mM2

The straight lines represent critical bounds at 8% significance level
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Vector Machines model in stock price forecasting, The Journal of
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-/ -/ -/ -/
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X5 " -/ -/ -/ /
-/ -/ -/ -/
ADF(8) ADF(1) | ADF(1) | ADF(1)
X7 * -/ -/ -/ /
-/ -/ -/ -/
e ADF(12) | ADF(5) ADF(l)* ADF() |, ) ) /
-/ -/ -/ -/
ADF(1) | ADF(11) | ADF(1) | ADF(1)
X2 - -/ -/ -/ /
-/ -/ -/ -/
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X5 < -/ -/ -/ -/
-/ -/ -/ -/
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-/ -/ -/ -/
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-/ -/ -/ -/
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X14 Z -/ -/ -/ -/
/ -/ -/ -/
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X16=(log CPI) , X14=
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ADF= the Augmented Dickey- fuller(




