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1 autoregressive integrated moving average (ARIMA)
2 autoregressive model

3 degree of differencing

4 moving-average model

5 Box-Cox
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[3] D. G. Altman, “Practical Statistics for Medical Research”, London: Chapman and
Hall, 1991, pp. 212-220.

‘"deL“"j)l{ﬁg_;bﬁpd,}:“_)f)Jtl’J" c(w;)\fdf)jﬁ»wiyhxﬁ&u);» [F]

AYAY cdglen g3 oKl ol L]

ol s Cad g o (6 (Jebe slgiin” (JUiB g5 Mg 5 s eBle (o2 0 ¢ s e [0]
OF P OVAF (o 10S wlo pm Eils Lt ake asllad O ¢ g5 63,50 adlas Loy T s
NO-YA

[6] R. H.Shumway, D. S. Stoffer, “Time Series Regression and ARIMA Models”,
Springer, 2000, pp. 89- 212

Shlasl " Sl slg e o glgadtas” c(wj)@d?)jﬁw‘ﬁ\)hjﬂjw [V]

AYAN tC)J g_)l? ‘J.@.&"..A st}bfé o@ﬁ\.ﬁ



@ = (D

oo S)@S ‘by)w ----------------------------------------------------------------------------------------

Type Coef SE Coef T-Value P-Value
AR 1 0.084 0.199 0.42 0.673
MA 1 -0.313 0.189 -1.66 0.099
Constant  0.509  0.991 0.51 0.608
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