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1. Root Mean Squared Error (RMSE)
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1. Auto Regressive Integrated Moving Average (ARIMA)
2. Auto Correlation Function (ACF)

3. Partial Auto Correlation Function (PACF)

4. Schwarz Criterion (SC)

5. Akaike Info Criterion (AIC)

6. Hannan Quinn Criterion (HQ)
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1. Functional Form
2. Outliers
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1. Generalization
2. Interpolation
3. Robustness
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1. Iterative Algorithms
2. Backpropagation Algorithm
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1. Training Set

2. Text Set

3. Kohzadi et al, 1995
4. Moody et al, 1993
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1. Moshiri & Cameron, 2000
2. Vector Auto Rejressive (VAR)
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1. MATLAB
2. Moving Window
3. Levenberg-Marquardt
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LACL.thi

ARIMA(2,1.2) due (e 5 Jool> s (A

Date: 01/03A40  Time: 14:30

Sample (adjusted): 1320 1387

Included obsersations: B3 after adjustments
Convergence achisved after 34 iterations
Backcast: OFF (Roots of MA process too large)

“ariable Coeficient  Std. Error t-Statistic Prob
AR(Z) 0262124 0085259 2957140  0.0044
AR(T) 0.863979  0.103961 8310611 0.0000
MAZ) 1888787 0053683 2959297  (0.0000
MA[1) 0389208 0059077 5583104  0.0000
R-squared 0.929948 Mean dependent var 31578.40
Adjusted R-sguared 0.922943 5.D. dependent var B3034.46
S.E. of regression 23049.72  Akaike info criterion 2302730
Sum squared resid 318E+10  Schwarz criterion 2325764
Lag likelihood -FE4.4146  Durbin-Watson stat 2738220

Inverted AR Roots 1.04 -62-75i  -B2+75i
Estimated AR process is nonstationary
Inverted MA Roots B6+.39 .BB-.351 2441120 24112
04-1.17i 0441171 -B4-731 -B4+730
-1.00

Estimated MA process is noninvertible
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Date: 01/16/10  Time: 16:57
Sarmple: 1320 1387

Included observations: 6

O-statistic probabilities adjusted for 4 ARMA termis)

Autocorrelation Partial Correlation A PAC Q-Stat Prob
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10 -0.155 -0.203 55226 04739

11 -0.039 -0.041 56469 0.582

12 -0.201 -0.157 §.9337 0.343

13 -0.062 -0.041 293104 0409

14 -0.044 -0.029 9.4743 0,458
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16 0034 0014 98344 0626
17 -0.023 -0.003 29321 0699
18 -0.020 0.022 39680 0765
19 -0.055 -0.030 10256 0.803
20 -0.036 -0.003 10332 0.546
21 0093 0131 11.252 0843
22 0085 0.047 12.000 0.547
23 0034 0045 12733 0852
24 0073 0008 13308 0864
25 -0.040 -0.033 13.480 0.891
26 0042 0.009 13675 0913
27 0036 -0045 13825 0932
25 -0.050 -0.044 14,1715 0.944
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