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3-Seasonal Autoregressive Integration Moving Average
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4- Autoregressive Integration Moving Average

5- Hung anckt al

6- Jovanovski and Delipetrov

7-Wang andtt al

8- Autoregressive Moving Average

9 - Periodic Autoregressive Moving Average Model
10- Weesakul anet al



S ol s e 33LES o 53 S e 03 Soae Sl L SHL sl Sl
5 il S s S eslimal bl s (SWL Ol i Glp Sl gbag e SO
5,50 LARIMA 5 ARMA (sla S0l il s, ook (5lesS 6l 5 (YooY ) T 0liS s
A3ls 13 g

oy cnl r (SHOL a8l ol e aze i 53 el plnil Sldllas (gLl
G55 a8 S (Camex O3l Rl o e 25268 Ol OAE Sl LS
e ol 3 gl e Candy b LSl Dok e Cands sy S 53 arend
plrl g 8338 o0 o gimn 535S ] e ol e (L S ol a5 Lo g el
Ol S 5 DB i 3 05330 ((SHL Olin iy S 53 addllas £5 5
ol lapaas 35 Gl L wed oS O e ld 5l BT gam s
slaod o 28 5 o sl Sl s ot sladle s A8 e o3bel b o
I3 05 Sl by assien Glalds (Goyeh 5o |y 5siS Glalds St (e
Olhes Ol Jlod 53 w20 sk VAT 550 s omlia b Salys o8 cois .ol o3l
Gadllas Olse 4 5 358 0 Cpmime ol mlia Blod 55008 Sl slacis dex
Sl plal o Kaalya 58 s Saob (gahowy dus .ol 0l OS] Gudis () (63590
b s o Ot gadllas Lol e s YIYAY 655 oL oKl (Ul Y1) kel
b andlos (pl 53 ol o o3ls LIS e pB1 L olgan ) 5 3550 ladle b 3 o
Sotm 4 S e 5 T O s ok 4 g S Sl Cond 4 4
e 45 el gy Sl el sy s ol e Jol ele Ol 4 (SUL Ol
Sl 3.8 iy 53 Glp 1 e Sledbl Wl Sebdle s 3550 O Ol
SIS pae Olgie & ($353LES o 3 enm 2] mlie O ae loae Gl ol
33k el 1y el aniS s 3 ol el

11- Grimaldi anckt al



GRS gy
53 05,28 (63,08 e ae ST Sislie el Gl it ST S el o554l
ezl Sl gl A Vsl (5555 arly 2 S Sl g S5 )1y s g le
Ll S DI s Gles 6w kil o e 4 it SR Sl dex
Gy 5 s Sl Sl sbes - by sy e e lele
3 Sl g S5 Sl estial sy (Teev N Al 5 S8 st ks
G0 el o Vo aadlge 51 SG p 050 L plelld (s 35 DD
Aol 3 gl 1 5l eslinal b Jead e sla S (5l 581 gl 0 VAW Jli s 5Si— 8L

Bgs 03l QLD 53 O yse 4 (ARIMA ) 2l S e u,itg,a O s S 33 55
_ p q (\)
Y =& +za1'yt—i +2[3i8t—i
i=1 i=1
s Sl 033 s 5 s S5 G Kl Gy G 53 sl 55

L aS 4 ilil S oo s 40 g S 53950 (65501 SL ol 5SS e KL

ARIMA(p,d,q) Q)}_.p‘i_gkfjw W<L.:ﬂ (_;L.ﬁ}jqjd‘}?_w;)j}‘ Sa—459 P

\

Pl b s als (gl (S Sl sar 53 O el sl 53 3y e 3l Sl
Ses Slas me aULL Ly Ul pmnd gl (08AE Y saih) el Sl 6
7 S 1S 5 (ACR) [Sapas s = oy 1015 e Sl s b
Soslite HLb; o s 55K L Slies sl 3 Ll s 1S salil T (PACP)

12- Components

13- Trend

14- Cyclical movements

15- Seasonal

16- Irregular

17- Koc and Altiny

18- Stationary

19- Enders

20-Autocorrelation Function

21- Partial Autocorrelation Function
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22- Deterministic Seasonal Process
23- Ghysels and Osborn
24- Beaulieu and Miron
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26-Brendstrup anet al
27-Daren and Diebolt
28-Hylleberg andtt al
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29- Frequency
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30- Zero-frequency unit root
31- Taylor
32- Rodrigues
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33- Augmented
34-White Noise
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36- Semi-annual
37- Annual
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38-Boswijk and Franses
39-Likelihood Ratio Test
40-Franses and Paap
41-Periodic Autocorrelation
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42-Lagrange Multiplier statistic
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43- Franses and Hobijn

44- Franses and Hobijn

45- Stochastic

46-Deterministic Seasonal Process
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47-Mean Absolute Percentage Error
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