PLOTS

PLOTS [ALL CUSUM CUSUMSQ)] ;

Ooo0:

PLOTSOOOOOOO,0000bOOO0OOODOO0ODO0OOOODOO0OOODOOOOOOOODEOODOO. OO
000000 oooooOooO0. 0goo0ooooooooo0ooogooo cusuMOo cusuMsQo O
gboooobooobooobooboooooon.

goo:

000000000000000 (OLSQ, ARL, INST, LSQ )000,000000 PLOTS ; 0000
00000000, PLOTSO NOPLOT 0O OO OO0OO0OOOOOOO.

gbobgoobobobooooob,gbooobobooobooooboboboooobbo.boobb
OO0OD0O0O0O OPTIONS NORESID ; OOO0OOO0DOOOOOOO.

ocoooocustMOoOooOooOooooooooooooooooooooooooo.obobooooo
OOplot;000000OO0OOO0O.0000,POO0 P<.OGOO,CUSUMODDODOODOODOO.

QCSMAX
Q@CSQMAX

max |.9479%@CUSUM(t)/@CSUB5Y (t) |
max |@CUSUMSQ(t)-Q@CSQMEAN(t) |

%CSMAX O, CNORMO EXP()0 0 0@CSMAXO O OO Brown et al.(1975)000000000.
%CSQMAX O @CSQMAXO 0000000, Durbin (1969)0 00000000, CUSUMSQO OO
0000000 POO0DOOOO, Edgerton and Wells(1994)0 0000000000 000000000
0.0000»>60000000000,0000 n<6000000000 POO0OOOOOOOO0O
0O0oo0000000o0.

bbb 0gdL, b0 KOobooobobooooooooooooboo
00 (000 K=00O0OO0O0OOUOO0OOO0OO0).00oooooooooooooooooooooooooo
ooooo,0o0oooooooTSpO0000O0OoOoOoO. D00Oo00oooOoOoO00CoooooOoooo
000000000000 0. Harveyd “Econometric Analysis of Time Series,” 2nd ed. 0 O, CUSUM
O CUSUMSQU ODO0oO0oDOoO0oobooopooooooooo.

0O:

NOPLOT ; ?00000, 0000000 200000000000000000.

0OLSQ CONS C GNP ;

PLOTS ; AR1 CONS C GNP ;

PLOTS CUSUM CUSUMSQ; 7(NOPLOTS; 0 000000000000 O)O000000C0O0O0C0O0DOO.
PLOTS ALL; »00000000000CO0O (custMO ODOOOOOODOOO0O).
REGOPT(PVPRINT) CSMAX CSQMAX; ?0000000COOOOO.

REGOPT (PVPRINT) AUTO; 00 (OpO0)OOODO.

REGOPT (PVPRINT) ALL; 00gooooooobooooooog.
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PLOTS

ciSsuMOOoooooooooooUooooUoUoooooo,ooopoooooooboooUoooboon
0000,000000000000boogooO. cusuMO Ooogd, @CusSuM, @CSUB5%, @CSLB5%

0000 00. CUSUMSQO 0000, @QCUSUMSQ, @CSQMEAN, @QCSQUB5%, @CSQLB5% 0 0 O
gog.ooobobob,o0bo0booooobobobooobobo,obboobobobooobobobon

goooooooboooo.ooooboboo,bboooobog.

REGOPT (CALC,NOPRINT) CUSUM CUSUMSQ;
or PLOTS CUSUM CUSUMSQ; SUPRES CUSUM CUSUMSQ;

00,000000000 TSPO DOS/Win MacOOOOOODOOO,00000000.

PLOT (ORIGIN,PREVIEW) @QCUSUM @CUSUM @CSUB5) @CSLB5%; 70000
PLOT(PREVIEW) QCSQMEAN @CUSUMSQ @CSQSUB5Y% @CSQLB5%; 70000

TSPOOOOOOOO S%U0000000000000000O0C0. 00000 UOOOoUOOooooo
oo,0oobooboboboog,0obobbooo0oobooooboooo0obbooboooDoboboboooDbo

gooog.

CUSUM PLOT 104 CUSUMSQ PLOT
K L

0.8

0.6

i h
0.4 |

T~ 0.2

T LA T T T T T T T T T T
68 70 72 74 76 78 80 82 84
— @CSQMEAN ---@CUSUMSQ —-eCSQUBSx — - eCSQLBS*

0.0

-15. T T T T T T T T T T T T
68 70 72 74 76 78 80 82 84
—@CUSUM ----eCSUB5x ——-@CSLB5x

cusuMOboooo cusuMSQUOOoODoOoOo
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