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> getSymbols ('GO0G',from="2000-01-01",t0="2018-03-08")
[1] "GooG"

> xt <- log(as.numeric(GOOG[,6]1))

> length(xt)

[1] 3411

> rt <- diff(log(as.numeric(GOOG[,6]1)))*100

> t.test(rt,alternative=c("greater"))

One Sample t-test

data: rt

t = 2.7873, df = 3409, p-value = 0.002672
alternative hypothesis: true mean is greater than O
95 percent confidence interval:

0.03728209 Inf

sample estimates:

mean of x

0.09099286

> tcal_skewness <- skewness(rt)/sqrt(6/length(rt))
> tcal_skewness

[1] 14.69618

> pv <- 2x(1-pnorm(14.6918))

> pv

[1] O

> hist(rt, breaks=100, col="slateblue")

> chart.Histogram(rt,methods = c("add.normal"))

> table.Stats(rt)

Observations 3410.0000
NAs 0.0000
Minimum -12.3402
Quartile 1 -0.7512
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Median 0.0588
Arithmetic Mean 0.0910
Quartile 3 0.9771
Maximum 18.2251
SE Mean 0.0326
LCL Mean (0.95) 0.0270
UCL Mean (0.95) 0.1550
Variance 3.6340
Stdev 1.9063
Skewness 0.6165
Kurtosis 9.9878

> jarque.bera.test(rt)

Jarque Bera Test

data: rt
X-squared = 14390, df = 2,
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> xt <- log(as.numeric (GOOG[,6]))

> length(xt)

[1] 3411

> rt <- diff(log(as.numeric(GOOG([,6])))*100
> t.test(rt,alternative=c("greater"))
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> par(mfcol=c(1,1))

> acf(x,lag=30)

> pacf (x,lag.max=30)

> ml <- arima(x,order=c(1,0,0))
> mil

Call:

arima(x = x, order = c(1, 0, 0))
Coefficients:

arl intercept

0.6136 1.9873

s.e. 0.0102 0.0313

sigma”2 estimated as 0.8779: 1log likelihood = -8123.33, aic =
16252.66

> Box.test(ml$residuals,lag=10,type='Ljung')

Box-Ljung test

data: mil$residuals
X-squared = 605.71, df = 10, p-value < 2.2e-16

> m2 <- arima(x,order=c(2,0,0))

> m2

Call:

arima(x = x, order = c(2, 0, 0))
Coefficients:

arl ar2 intercept

0.8011 -0.3055 1.9873

s.e. 0.0123 0.0123 0.0228
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sigma”2 estimated as 0.796: 1log likelihood = -7829.36, aic =
15666.71

> Box.test(m2$residuals,lag=10,type='Ljung')

Box-Ljung test

data: m2$residuals

X-squared = 7.0733, df = 10, p-value = 0.7185
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Coefficights:

arl ar2 ingfrcept
0.801 -0.3055 1.9873
s.e. 0.0123 0.0123 0.0228
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sigma”2 estimated as 0.796: 1log likelihood = -7829.36, aic =

15666.71
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