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1. Root Mean Square Error

2. Structural

3.  Time Series

4.  Box Jenkins

5. Consumer Price Index

6. Autoregressive

7. Moving Average

8.
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Schwarz Criterion

10. Hannan-Quinn Criterion
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Sample: 5 126
Included observations: 122
Q-statistic
probabilities adjusted
for 5 ARMA term(s)

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

-0.017 -0.017 0.0371

-0.145 -0.146 2.6985

0.018 0.013 2.7419

0.026 0.006 2.8291

0.025 0.031 2.9076

-0.026 -0.021 2.9975 0.083
0.043 0.051 3.2411 0.198
-0.084 -0.092 4.1672 0.244
0.053 0.066 4.5405 0.338
-0.080 -0.111 5.4071 0.368
0.014 0.037 5.4328 0.490
-0.016 -0.052 5.4667 0.603
-0.064 -0.045 6.0298 0.644
0.003 -0.020 6.0312 0.737
0.071 0.079 6.7435 0.749
-0.032 -0.058 6.8894 0.808
-0.022 0.032 6.9560 0.861
0.190 0.159 12.229 0.509
0.075 0.101 13.057 0.522
-0.009 0.031 13.068 0.597
-0.023 0.003 13.148 0.662
-0.162 -0.197 17.123 0.446
-0.014 -0.033 17.154 0.513
0.165 0.110 21.343 0.318
0.082 0.106 22.394 0.320
-0.100 -0.045 23.977 0.294
-0.036 -0.009 24.188 0.337
-0.098 -0.136 25.737 0.313
-0.052 -0.059 26.184 0.344
0.114 0.085 28.325 0.293
-0.060 -0.017 28.931 0.314
-0.084 -0.072 30.117 0.309
0.018 -0.012 30.171 0.355
34 0.019 -0.027 30.230 0.4083
35 -0.035 -0.035 30.443 0.443
36 0.127 0.121 33.267 0.357
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Dependent Variable: Y
Method: Least Squares
Date: 07/17/14 Time: 21:20
Sample (adjusted): 5 91
Included observations: 87 after adjustments
Convergence achieved after 20 iterations
MA Backcast: 2 4

Variable Coefficient  Std. Error t-Statistic Prob.
C 6.15E-05 0.000418 0.147186 0.8834
AR(1) 1.657339 0.079574 20.82753 0.0000
AR(2) -0.777647 0.081652 -9.523911 0.0000
MA(1) -1.387665 0.118846 -11.67616 0.0000
MA(2) 0.398836 0.202808 1.966567 0.0527
MA(3) 0.335280 0.115210 2.910162 0.0047

R-squared0.419931
Adjusted R-squared0.384124
S.E. of regression0.001378
Sum squared resid0.000154
Log likelihood452.7102
F-statistic11.72772
Prob(F-statistic)0.000000

Mean dependent var0.000164
S.D. dependent var0.001757
Akaike info criterion-10.26920

Schwarz criterion-10.09914

Hannan-Quinn criter.-10.20072

Durbin-Watson stat2.000882

Inverted AR Roots .83+.30i .83-.30i
Inverted MA Roots .86+.49i .86-.49i -.34
wa J)U
slasl ‘5;5.5

DLl ooaSiingsy 0 sorled YO OLLs (osblanl cpidl b aew oLl (ol
nhakimipoor@yahoo.com : sLzsll,



o

oo 5l juw bl jl eslaiwl b o9 iy

J_mf\.a Gslode

slad) 6285

Sl gsuSngs 0 sosled YO obls (sblinl cpdldler aew bls oLs
avazalipour@hotmail.com : sLzsLl,

ol 5015 39 05 puaie

sl b 358

Ol S 30m ¢) s0sled (mmn 25 S (ab b 1S5 Ll ol
m941975@yahoo.com : slisll,

‘;_uLb)Ul Kew|

slal 6585 (g omiils

~O‘Jﬂ\JL“T}§f A gled gm0 G425 (bbb 25 oLLs ol
alahrezaee@yahoo.com : slisll,



