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xOW |v}@V}B xOW |v}@V}B
96 4 88 6 25 2 19 7 1350
160 0 173 4 43 9 48 2 1355
237 0 206 8 66 2 53 8 1360
330 0 300 7 93 0 82 8 1365
442 4 411 5 125 0 109 3 1370
578 2 584 4 163 4 147 9 1375
742 3 684 4 209 4 194 1 1380
779 0 727 1 219 6 209 1381
817 1 767 9 230 2 220 8 1382
856 7 831 8 241 2 234 1383
897 9 902 7 252 6 253 3 1384
940 6 997 3 264 4 270 4 1385
984 9 1088 4 276 6 269 2 1386
1031 0 1113 6 289 3 281 6 1387
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xQwO u}= C=aq]= R= xO=iDU= =@ "CU= xOW x}yD |SQv= |xt=vR=QD R= 1388 =D 1346
s=Hv= 1404 p=U *u=Q}= |v=tR ji= QO pkvwptLVN@ |=Q@ |SQv= |=[=kD |v}@V}B
|HvUO=YDk= Q=Ri=sQv R= CqO=at |t=tD OQw;Q@ Qw_vtx@ j}kLD u}= QO "OW Oy=wN

"CU= xOW xO=iDU= Eviews7

j}kLD |=yxDi=}
w pkvwptL VN@ QO |SQv= |=[=kD |v}@V}B x@ X=YDN= xr=kt u}= pw= VN@

"ARIMA pOt |x@DQt u}}aD "2 pwOH
|v}tND |xrO=at pOt |x@DQt VN@

trans = �0transt�1 + �1"t�1 + "t
ARMA�1'1� pkvwptL

1 |xrO=at
total = �0totalt�1 + �1totalt�2+

ARMA�2'1� |SQv= pm�1"t�1 + "t

2 |xrO=at
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1. autoregressive integrated moving average (ARIMA)
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QO R=o w jQ@ hQYt |=yQ=t; 'CU}v umtt Q=Owtv l} QO =yu; |xU}=kt w OvQ=O
|Div |=yxOQw;Qi w Civ hQYt =@ =yu; hQYt OvwQ |xU}=kt =D Ov=xOW ?Q[ 100
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4. autoregressive distributed lag
5. Box & Jenkines
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pp. 1701-1708 (2007).
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