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000000000 NOSTARTOOOOOOODOOOD.OOODOOOOOOOODOOOO, TSPOOOO
uboooooobooboooboo.obobooooobobooooobooooon.
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gooboobobooooobooooboobooooboooo.
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gooboooob.booooobooboobabog.

AR(lag) or PHI(lag) AROO
MA(lag) or THETA (lag) MAOO
SAR(lag) or GAMMA(lag) OO0 ARODO
SMA (lag) or DELTA (lag) 00 MAOD

00000lagD,000000000000000000000.000,AR(1)D1000000000
00.00,AR(0)DDO100.
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gooooooo,0gobo 2000000000 00.00000,0D0D000DO00O0O, NOCUMPLO
Ooo0o0oO0oooOoooUoooUOoooOO. 0ooo cuMpPLOTOD O

EXACTML/NOEXACTO,(0O0OUOO0OCOOO)0UOOOUOOUODOODOOOOOOO. EXACTMLO,
MAOOOOOOOOOOOOOOOODODOOOOO0.0000000000 ARODOOODOODO,DO
OMAOOOOOOODOOOOOO.

NAR=0O,ARO0000O0COCOCOOO.OOO*OoOO.
NBACK=0O,00000000000O0O0O0O0ODOO. 0000 10000.
NDIFF=0,00000000000000000.000*0000.
NLAG=0,00000000/QUO0O000.0oo*o2000.

NMA=0O,MAOOOOOOOOOOOO.OOODO*C oOO.
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NSAR=0O,00 AROOOCOCOOOOOOCO.O0O0O*Co0OO.
NSDIF=0,000000000000D00000DO0DO. 0000 o000.
NSMA=0,00MAOOOOOOOOOOOO. 00O 0O00O.
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ROOTS/NOROOTSUO, 000000, PRINTOOUOODOOOOODOOOOOOOOOUOOO.
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TART)OOOOOO. 0OO0OO0OO STARTOO.

00000000 DODO0O00D00DDO0D000D00D0O00D00OD. DDDODOO0OD0OD0O NONLINEARD
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*0 000 Box-Jenkins O OO0 (BJIDENT, BJESTO BJFRCST)O 0O, TSPU U0 OO O Box-Jenkins
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O000,00000Nelson0000(1973)000000000000000O0OO0OOOOO. 0000
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BJEST (STEP=CEAB,NDIF=1,NSDIF=1,NMA=2,NSMA=1,NSPAN=12,NBACK=15) LOGAUTO
START THETA(1) 0.12 THETA(2) 0.20 DELTA(1) 0.82 ;
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00000,300 ARO00D0 100000000000 000DOO0OOO.
BJEST GNP START PHI(2) -0.5 PHI(3) 0.1 FIX PHI(1) 0.9 ;
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GNP, —09%xGNP;_1 — o x GNP,_5 — p3* GNP,_3 = a4
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@QNCOEF ooog 1 oooo
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Q@QSES oooo oooo 000000000000 000
QT oooo 0oooog 000 t0oo

QGRAD oooo 0oooog 0o0ooooooooo
QVCOV 0o O00D*0000 000000000000 O0000
QQSTAT oooo oooQg Ljung-BoxO O Q OO
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