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1- Data generate process

2- Seasonal unit root

3- Seasonal Autoregressive Integration Moving Average
4- Periodic Autoregressive

5- Autoregressive Integration Moving Average

6- Box -Jenkins
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5- Periodic autocorrelation test
6- Likelihood Ratio
7- Boswijk

199Y) 559,85 5 s (5) 39—%—9 ol (gogmge dlb,v-ilﬂ
oiou &S wileals oL (VAAR) L,wl 5 ool (1235) W-‘-“P
LS o S loygd yL) 5l S Sloj slags o S Slodes
s By LAl )5 it e ol adlls (1Y)
oo e ol o (s )y 1 0SB L (50l i
3ogy ol 3 bices ol )9S )3 (65,5l8 Claly el
ol i 355 s 4 ;K03 (s Sl 5 0,5 0 90
Ol S8 gien i ol 4 bl ol o 4 il 0328
3 g ), 1000 48 lea o O s 5l cou Glidg
o el nl bl Sgliste Yl 0o b Jlo Jguad jl ST 2
Ose Sloj 5y s e jl ekl (g1 canlio o5 4 Sl
b oite oml 0 W s le s gl Gloygs (Presgingd Juo
Jioe (e L (V) QL g il o (o 4 s L
alidg ly Jas ol p Balaie 5)lae 51 (S «gloygd (rudging
o ol adllas ) i ol S e ol (5590l i
Ol Gl g 5 0035 a8 (glo 9> (b gidgs Jae 3yl
A2 ogedl 590 55,5WS Lise M H) (3lesS (sl Ja
25 (ST polie osd 3yl Jae 5l odlatul b bl 5> .ol a3 )3

sl 0k e 65sliS 51 LAl

W sg, 9 S0
= PAR(P) P a3 5l slojyg> (ordgidgs Jao S
g 4 53yl i LBl s ale  anle dus slmodls
Dy se Ly )
Y= Z::uus D..+ Z::lﬂvs D..T. ()
Y Do YLt +Z;‘Jpstlytp+ &

N)s n:4N cT [_]+1 t—12 n‘u)ﬁd

Ais 22 ‘A, 9 M| d‘)—?‘ & 5=1234 {Jl sl
4 Gl Son 45 Wit (sloyed b yzal )b (1=12,...,P)
Sla e 50 La DSt Aled s §=1,2,34 Jab o )
il sy ) mae li ] Ladat oopnse
Jm)aﬂmawuwl)mb)@uduc\.&% i1=12,..,p

;bfdu) ( )wd&.‘)5 N A% ul?wl d‘); .)9»:‘:0.))‘
9 (AlC) &ul{ u.sLC)/Uo‘ dl_(b)l.uw 4SS ol DJ._p; .)Le(wua

1- Novales and Frutto
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3- Smith
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