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1- Logistic

2- Transition Variable
3- Van Dijk et al.

4- Lin and Terasvirta
5- Slope Parameters
6- Threshold Value
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2- Keho
3- Aboutorabi and Aboutorabi
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2- U.S. Energy Information Administration (www.eia.gov)
1- Augmented Dickey- Fuller Unit Root Test
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Principal Components Analysis

Date: 02/10/19 Time: 19:08

Sample: 1357 1394

Included observations: 38

Computed using: Ordinary correlations
Extracting 6 of 6 possible components

Eigenvalues: (Sum = 6, Average = 1)

Cumulative  Cumulative

Number Value Difference Proportion Value Propertion
1 5.511256 5.275077 0.9185 5.511256 0.9185
2 0.236180 0.056064 0.0394 5.747436 0.9579
3 0.180115 0.114028 0.0300 5.927552 0.9879
4 0.066088 0.061228 0.0110 5.993639 0.9989
5 0.004860 0.003359 0.0008 5.998409 0.9997
6 0.001501 0.0003 6.000000 1.0000
Eigenvectors (loadings):
Variable PCA1 PC2 PC3 PC4 PC5 PC 8
INSP 0.394831 0.705569 0.101108 0.568647 0.100615 -0.050746
INSPC 0.417676 -0.136194 -0.400329 -0.203984 0.698663 -0.342046
FAC 0.422594 0.002810 -0.247536 -0.175444 -0.690909 -0.501993
M2 0.417080 -0.120324 -0.452031 0.034396 -0.147542 0.764384
TRV 0.392130 -0.653109 0.461984 0.449726 0.003359 -0.063157
NF 0.404164 0.206365 0.592013 -0.633099 0.051099 0.200403
Ordinary correlations:
| INSP INSPC FAC M2 TRV NF
INSP 1.000000
INSPC 0.871585 1.000000
FAC 0.908638 0.990811 1.000000
M2 0.880453 0.995192 0.990984 1.000000
TRV 0.769766 0.884329 0.887070 0.883258 1.000000
NF 0.900854 0.889632 0.922065 0.873715 0.872044 1.000000
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