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3.1.2 MINATRUAINEIVBITEYAdYNIHNIA (Unit Root Test)
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ARIMA (p.dq) A'Y, = 0,+ A"y +. .+ DAY _+e-0€,-.-0g, (.14

q-tq

Y
o =Y Y o
AINEINTD 1A8ITU0I Box — Jenkins 1/52n0UAI8 4 TuUnoUAD MIAIHUA
o . A 1 a 4 . . o
HUVU1809 (Identification) NMISUTENIMAINITINNDT (Estimation) NITATIVTOULUVI QO

4 o w o a {
(Diagnostic Checking) (agnINeINITal (Forecasting) $INAIAY mfuzwmimmmgﬂﬁ 3.1



33
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1 a 4
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11: Gujarati (2003)
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