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Introduction

A non-nested design

ARMA(2,2) parameters
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Parameter values for the autoregressive part of the generated
ARMA models within the triangular region of stable AR models
and values for the MA part within the invertibility region for
MA(2) models.
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Introduction

A non-nested design

Results of the simulation for N = 100

φ1 φ2 θ1 θ2 MSE(ARMA) MSE(AR) MSE(tr) MSE(DM)

0 0.5 0 0 1.254 1.047 0.983 0.981
-0.5 0 0 0 1.054 1.044 0.995 0.995
0 0 0 0 1.053 1.045 0.998 0.994

0.5 0 0 0 1.047 1.047 0.981 0.984
-0.5 -0.5 0 0 1.213 1.045 1.014 1.004
0 -0.5 0 0 1.332 1.045 1.014 1.011

0.5 -0.5 0 0 1.191 1.044 1.020 1.006
-1 -0.75 0 0 1.604 1.045 1.003 0.997

-0.5 -0.75 0 0 1.767 1.045 1.009 1.006
0 -0.75 0 0 2.103 1.045 1.019 1.018

0.5 -0.75 0 0 1.730 1.043 1.026 1.019
1 -0.75 0 0 1.572 1.043 0.996 0.992
0 0.5 0 0.75 2.651 1.442 1.318 1.318

-0.5 0 0 0.75 1.473 1.392 1.284 1.279
0 0 0 0.75 1.528 1.260 1.166 1.166

0.5 0 0 0.75 1.475 1.397 1.293 1.286
-0.5 -0.5 0 0.75 1.260 1.263 1.171 1.176
0 -0.5 0 0.75 1.117 1.093 1.024 1.017

0.5 -0.5 0 0.75 1.257 1.265 1.165 1.167
-1 -0.75 0 0.75 2.023 1.469 1.366 1.366

-0.5 -0.75 0 0.75 1.345 1.262 1.184 1.182
0 -0.75 0 0.75 1.053 1.045 0.998 0.994

0.5 -0.75 0 0.75 1.341 1.265 1.193 1.184
1 -0.75 0 0.75 2.001 1.466 1.325 1.323
0 0.5 0.75 0 1.053 1.050 0.982 0.985

-0.5 0 0.75 0 1.056 1.070 1.012 1.006
0 0 0.75 0 1.050 1.146 1.020 1.063

0.5 0 0.75 0 1.050 1.211 1.017 1.048
-0.5 -0.5 0.75 0 1.536 1.267 1.220 1.211
0 -0.5 0.75 0 1.315 1.333 1.278 1.294

0.5 -0.5 0.75 0 1.311 1.376 1.281 1.264
-1 -0.75 0.75 0 1.823 1.343 1.280 1.270

-0.5 -0.75 0.75 0 2.517 1.422 1.371 1.360
0 -0.75 0.75 0 2.136 1.464 1.475 1.438

0.5 -0.75 0.75 0 2.113 1.486 1.496 1.443
1 -0.75 0.75 0 2.115 1.518 1.441 1.410
0 0.5 0.75 0.75 1.932 1.744 1.657 1.639

-0.5 0 0.75 0.75 1.536 1.350 1.283 1.280
0 0 0.75 0.75 1.356 1.367 1.290 1.294

0.5 0 0.75 0.75 1.448 1.345 1.281 1.275
-0.5 -0.5 0.75 0.75 1.109 1.115 1.066 1.068
0 -0.5 0.75 0.75 1.315 1.219 1.189 1.183

0.5 -0.5 0.75 0.75 1.682 1.370 1.329 1.306
-1 -0.75 0.75 0.75 1.143 1.140 1.051 1.053

-0.5 -0.75 0.75 0.75 1.137 1.105 1.073 1.067
0 -0.75 0.75 0.75 1.657 1.365 1.353 1.324

0.5 -0.75 0.75 0.75 2.413 1.587 1.535 1.520
1 -0.75 0.75 0.75 3.231 1.758 1.636 1.629
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A non-nested design

Results of the simulation for N = 200

φ1 φ2 θ1 θ2 MSE(ARMA) MSE(AR) MSE(tr) MSE(DM)

0 0.5 0 0 1.246 1.024 0.981 0.978
-0.5 0 0 0 1.026 1.024 0.986 0.986
0 0 0 0 1.027 1.024 0.986 0.983

0.5 0 0 0 1.024 1.024 0.984 0.983
-0.5 -0.5 0 0 1.171 1.024 0.985 0.991
0 -0.5 0 0 1.303 1.024 0.995 0.995

0.5 -0.5 0 0 1.164 1.024 0.992 0.991
-1 -0.75 0 0 1.535 1.024 0.990 0.985

-0.5 -0.75 0 0 1.709 1.024 0.993 0.993
0 -0.75 0 0 2.050 1.024 0.994 0.994

0.5 -0.75 0 0 1.683 1.024 0.993 0.993
1 -0.75 0 0 1.530 1.023 0.991 0.993
0 0.5 0 0.75 2.660 1.409 1.344 1.344

-0.5 0 0 0.75 1.450 1.365 1.281 1.278
0 0 0 0.75 1.508 1.227 1.164 1.163

0.5 0 0 0.75 1.453 1.364 1.331 1.332
-0.5 -0.5 0 0.75 1.231 1.234 1.181 1.180
0 -0.5 0 0.75 1.094 1.066 1.011 1.009

0.5 -0.5 0 0.75 1.231 1.235 1.180 1.179
-1 -0.75 0 0.75 1.957 1.437 1.408 1.408

-0.5 -0.75 0 0.75 1.310 1.238 1.173 1.169
0 -0.75 0 0.75 1.027 1.024 0.987 0.982

0.5 -0.75 0 0.75 1.306 1.238 1.197 1.192
1 -0.75 0 0.75 1.955 1.440 1.376 1.370
0 0.5 0.75 0 1.027 1.027 0.987 0.987

-0.5 0 0.75 0 1.028 1.048 0.993 0.999
0 0 0.75 0 1.026 1.122 0.993 1.029

0.5 0 0.75 0 1.026 1.184 0.986 1.040
-0.5 -0.5 0.75 0 1.504 1.236 1.233 1.219
0 -0.5 0.75 0 1.296 1.309 1.266 1.290

0.5 -0.5 0.75 0 1.284 1.353 1.276 1.332
-1 -0.75 0.75 0 1.751 1.310 1.309 1.309

-0.5 -0.75 0.75 0 2.444 1.387 1.362 1.362
0 -0.75 0.75 0 2.113 1.440 1.446 1.447

0.5 -0.75 0.75 0 2.064 1.461 1.496 1.469
1 -0.75 0.75 0 2.064 1.481 1.512 1.484
0 0.5 0.75 0.75 1.918 1.703 1.728 1.730

-0.5 0 0.75 0.75 1.526 1.317 1.299 1.294
0 0 0.75 0.75 1.337 1.341 1.320 1.318

0.5 0 0.75 0.75 1.424 1.322 1.290 1.293
-0.5 -0.5 0.75 0.75 1.091 1.096 1.055 1.056
0 -0.5 0.75 0.75 1.296 1.204 1.179 1.177

0.5 -0.5 0.75 0.75 1.645 1.348 1.351 1.344
-1 -0.75 0.75 0.75 1.114 1.113 1.085 1.079

-0.5 -0.75 0.75 0.75 1.117 1.090 1.059 1.055
0 -0.75 0.75 0.75 1.641 1.355 1.352 1.349

0.5 -0.75 0.75 0.75 2.344 1.567 1.599 1.592
1 -0.75 0.75 0.75 3.140 1.718 1.695 1.695
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