[bookmark: _Toc504920781]Table 1  The shape of kernel function and its properties. The bound of its domain between -1 and 1 (and 0 for outside the domain), except for the Gaussian kernel is applicable for all the real numbers [10].
	The Kernel
	The Form of Function
	
 
	

  
	The Efficiency
	The Domain

	Uniform
(Seragam kernel)
	

	
 
	
 
	0.9295
	(-1,1)

	Triangular
	

	
 
	
 
	0.9859
	(-1,1)

	Epanechnikov
	

	
 
	
 
	1
	(-1,1)

	Cosinus
	

	
 
	
 
	0.9897
	(-1,1)

	Gaussian
	

	
 
	1
	0.9512
	
 



Table 2. The limit result of each kernel function. It seems that the overall kernel function having a limit value is zero.
	The Kernel
	The limit result of the function

	The Uniform
	


	The Triangular
	


	The Epanechnikov
	


	The Cosinus
	


	The Gaussian
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[bookmark: _GoBack]Table 3. The finite order of the model GSTMA satisfied the invertibility property of the model GSTAR(1;1)
	The Kernel
	The Order of the model GSTMA on some errors

	
	0.01
	0.001
	0.0001

	The Uniform
	8
	11
	14

	The Triangular
	459
	688
	917

	The Epanechnikov
	17
	25
	33

	The Cosinus
	20
	29
	39

	The Gaussian
	6
	8
	11
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