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Abstract:

The study is a test of the ability and effectiveness of the use of
time-series of linear and non-linear models to predict the subscriptions

the Internet , and by building a record model using time series models
ARMA and tested and Forecasting with it.
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1 O% tever -3 1 ves7e
“TMackinnon (1996) one -sSided pvalues
S EIER i e R T S s S o
Dependent Vanaoie CARA TS
-————t = —
Date: 10/02/16  Tirme. 19
Sarnple (adpasted) 201 oS Zo1SMMIZ
INCluded ChHS ervaticons . 52 after Sciustrrents
N s - Comfmcimnt =tcs Error - Statimtic Pron
CALAT S5 1) .- Tes T O 9srooa - 3V 1I2G 7 0 ooo1
DCALAT S 1).2) 2 asS 165 o 87sScan 2 838105 o o069
DOALAT S-2).2) 1 SasI27 O TaTaTT Z as7136 c.o1 77
DCALAT S(-3>. 2> 1 IS 73S o sooza 7 1 e9ss0s o os2a
D CALAT S-S 2> o ceTass o s 3= 1 STe a7 o 1z1e
D CAILAT S =525 o zZosss 11 o.z2sa7es o923 > o. 310
DOALAT S-65>.2> O 2a1051 O 1Tasoas 1 G309 - O 1083
2 oz07T29 sSeo1s113 O 3aaTTS o.731e
R TIRENIDCZO0 1 IR0 1) O OsSsSs2s O Tsos3 O 3assTO o 7213
R-sQuared o s3ssSos Pl ar deperdent var -1.230709
AUDTIO A RS aUare © sos0oO0s S D gependadont var 2917213
=B E of reoression 17 TeTes Ao IOTO Criterion 8 695130
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IxOgenous . Comnstant
Ag Lengtn: 6 (AUTOMAaltic DASed OnN AIC. MAXL AG=8)

Statistic Proo.
wgmented Dickey Fuller test statistic 4 ADIGEO o oocoa
‘oSt critical values T96 tevel 3 562669

S59% level -2 918776
10% level -2 597285
Mackinnon (1996) one-sided p-values —
wgmented Dickey-Fuller Test Eqguation
rependent Vanabie DOMATS.2)
fethod Least Squares
dSate. 10/02/16 Tirme 19 36
iample (adjusted) 201 1TMO9 20 1SM 12
Acluded observations S22 after adjustrnents
vanaoie Coemcient Sta. Error T Statustuc Proo
DOAILAT S- 1)) 4 1ASISO o e3roes A A2ISBO0 0.0001
D ALAT S(-1).2) 2 487106 O B8ss292 2as1182 0 0066
DALAT S(-2).2) 1. 827560 O 738437 2 a7a002 00173
DOAAT S-3).2) 1. 1842sa 0. 593070 1.996837 oc.os21
DALAT S(-4).2) O sas7ae7v O a’xsTI2 1577212 o 1219
DALAT S(-5).2) o 2826850 o.285517 0. 919590 o.2828
DAIAT S-6).2) o 239283 0. 135316 1.645500 0. 1070
< 3 885269 2 522947 1.539972 0. 1307
T-mquarea O 835137 Mean dependent var -1 230769
VU e < PR s < 0 808909 S D dependent var 39.17213
3E. of regression A7 1237 Akaike INfo criterion 8 650443
U s QuUared resic 12901 74  Schwarz criteron 8 959634
o9 likelinocoa C2IT_ 1aAsSsS Hannan-Quinn criter. 8.774529
-statistic 31 82113 Durbin-VWatson stat 2 009767
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Dample. cU 1 1mMuU T LU DM 1L
Included observations: 59

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

-0.459 -0.459 13.094 0.000
0.019 -0.244 13.116 0.001
-0.120 -0.299 14046 0.003
0061 -0.216 14287 0.006
-0.137 -0.382 15540 0.008
0.348 0069 23757 0.001
-0.305 -0.194 30.210 0.000
0.151 -0.067 31.815 0.000
-0.092 -0.078 32430 0.000
10 -0.026 -0.228 32480 0.000
11 -0.045 -0.289 32.633 0.001
12 0281 -0.066 38.658 0.000

VONONAWNS

13 -0.189 -0.037 41.448 0.000
14 0099 0017 42225 0.000
15 -0.094 0.080 42945 0.000
16 -0.054 -0.025 43.191_ 0.000
17 0.032 -0.012 43.2810/000
18 0.168 0.103 45769 0.000
19 -0.222 -0.040 50.200 0.000
20 0.144 0.019 52117 0.000
21 -0.097 0.007 53.012 0.000
22 0024 0.053 53069 0.000
23 -0.037 -0.068 53.207 0.000
24 0.131 -0.034 54985 0.000
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I-Statistic ~ Prob.*

- Augmented Dickey-Fuller test statistic -6.935836  0.0000
Test critical values: 1% level 4137279
5% level -3.495295
| 10% level -3.176618
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Date: 10/12/16 Time: 20:49
Sample: 2011MO01 2016M12
Included observations: S9

Autocorrelation Partial Correlation AC PAC a-Stat Prob

-0.459 -0.459 13.094 0.000
0019 -0.244 13.116 0.001
-0.120 -0.299 14046 0.003
0.061 -0.216 14287 0.006
-0.137 -0.382 15540 0.008
0.348 0069 23757 0.001
-0.305 -0.194 30.210 O0.000
0.151 -0.067 31.815 0.000
-0.092 -0.078 32430 0.000
-0.026 -0.228 32480 0.000
-0.045 -0.289 32633 0.001
0.281 -0.066 38658 0.000
-0.189 -0.037 41448 O
z 42225 O
-0.094 0.080 42945 O
-0.054 -0.025 43191 O
0.032 -0.012 43281 O.
0.168 0.103 45769 0.000
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-0.222 -0.040 50.200
0.144 0019 52117
-0.097 0.0017 S53.012
0.024 0053 53069
X 53.207 3
0.131 -0.034 54985 0.000
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Dependent Variable AIATS

Method: Least Squares

Date: 10/13/16 Time: 07:23

Sample (adjusted) 2011M03 2015M12
Included observations: 58 after adjustments
Convergence achieved after 6 iterations

MA Backcast 2011M02

Variable Coefficient Std. Error t-Statistic Prob.
C 7926835 7.029783 11.27607 0.0000
AR(2) 0.461729 0.131648 3.507315 0.0009
MA(1) 0.444877 0.130924 3397984 0.0013
R-squared 0.343720 Mean dependent var 77.70690
Adjusted R-squared 0.319855 S.D. dependentvar 24.11304
S E. of regression 19.88625 Akalke info criterion 8868272
Sum squared resiad 21750 45 Schwarz criterion 8.974847
Log likelihood -254 1799 Hannan-Quinn criter. 8.909785
F-statistic 14 40282 Durbin-Watson stat 2.130936
Prob(F-statistic) 0.000009
Inverted AR Roots 68 - 68
Inverted MA Roots - ==
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Series: AIATS
Sample 2011M01 2016M12
Observations 60

Mean 77.01667
Median 76.50000
Maximum 129.0000
Minimum 21.00000
Std. Dev. 24.00176
Skewness 0.018282
Kurtosis 2.425421

Jarque-Bera 0.828665
Probability 0.660781
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