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' Financial Engineering

% _ Future Contracts

3. Option Contracts

4. Swap Contracts

>_ Derivative Instrument

b_ Autoregressive and Moving Average process (ARIMA)
7_1in (2010)

8 _ Wankhade and et.al (2010)

° - Dooley and Lenihan (2005)

19_ Fernandes (2005)

'_Contreras and et al (2003)

12 Bressan and Lima (2002)

1> _Box- Jenkins Methodology

14_ Stationary

5. Autoregressive Process

'S Moving Average process

'7_ Autoregressive and Moving Average process
'8_ Identification

19 . Akaike Information Criterion
20_ Schwarz Bayesian Criterion

2! Estimation

22 Diagnostic Checking

2 Dickey-Fuller (DF)

2 Augmented Dickey-Fuller (ADE)
. Auto Correlation Function
%_Partial Auto Correlation Function
" _Ljung & Box
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4) Bressan and Lima (2002)" the applicability of time series models as
a decision tool of buy and sell orders of live cattle futures contracts"
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