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L- Auto regressive- moving average (ARMA)
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1- Time series analysis 2- Gregory King
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1- Box and Jenkins 2- Yule

3- Slutsky : 4- Wold

5- Whittle 6- Cooper & Nelson

7- Leuthold etal 8- Gardner & Kimbrough
9- Sadorsky
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1- Stationary and Nonstationary 2- Identification
3- Diagnostic checking
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1- Autocorrelogram 2- Unit root

3- Slutsky effect

4- Autocorrolation Coefficent and Partial Auto Corrolation Coefficent

5- Akaik information criterion (AIC)  6- Schwartz Bayesian criterion (SBC)
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1- Autocorrelation 2- Durbin h test

3- Box and Pierce 4- Catfield & Prothero
5- Ljung & Box 6- Davis & Newbold
7- Lagrange multipler test 8- Godfrey
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1- Harvey 2- Random walk with drift
3- Fob 4- Shock
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