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-)3.( 1 

2- )9(  
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.  

2-   ARIMA(12 ,1,7):          

    p d  q   

( )  )12 .( 

)12:( ARIMA(12 ,1,7)          )14:(.   

        
:   EVIEWS 4  .  

              

 . 
0.42 0.92 +  

3- ARIMA(12 ,1,7) :  

      

.  

-":"  

      )14 (ARIMA(12,1,7) 

  :  
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box-pierce):( 

   

1 2=……....... N=0 
=N ( ) = 11.83. < 2 ( )=26.29 

      box-pierce)  (  2 

  . 

:  

    )t( :Student   

95%.  

      )13 :(ARIMA(12,1 ,7). 

Vriable Coefficent Std.error T-statistic Prob 

AR(12) -0.42 0.12 -3.47 0.0017 

 MA(7)         -0.92 0.04 -20.37 0.0000 
:)12( .                                                                                                                                   

:  

         0.05 

   (| | > 1.96) .  

: 

     DINF   

:  

1- Skewnss Kurtosis             : 

=
/

6/43
=

0.469
0.142

= 1.24 

=
3

24/43
=

2.937 3
0.588

0.107 

:/ :Skewness.  

 :  kurtosis    
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 < 1.96 v < 1.96   

.  

  )Jarque-Bera:(  

): ( )J-B.( 

J- =  + ( 3) % 

J-  =1.550< 99.522
05.0  

H :  

        )15:(.  

  

  

  

  

  

  

  

  

  

 
                   :EVIEWS 4  

 . 

4  - :  

    -   

  ARIMA(12,1 ,7) 

.201320142015

:  

0.42 0.92 +  
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h: 
0.42 0.92 +  

:  

         : .  

  
  

2013 2014 2015.  

- 2013:  

0.42 0.92 +  

0.42 0.92 +  

0.42 0.92 +  
1:  

0.42(3.9) 0.92(2.17) + 0 

3.63 

  DINF INF 

= INF INF  

INF = + INF  
:  

INF             INF8.9.  

INF 3.63 + 8.9 

INF = 5.27 

2014:    

                      0.42 0.92 +                                      

                               0.42 0.92 +                                              

                            0.42 0.92 +      
  

0.42( 2.8) 0.92( 2.10) + 0 

                                                             
1-  )12 (  
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= 3.10 

INF  

= INF INF  

INF = + INF  

INF = 3.10 + 5.27 

INF = 8.37 

2015:  

                   0.42 0.92 +    

0.42 0.92 +                        

                        0.42 0.92 +                        

:  

0.42 0.92 +                        

0.42(2.9) 0.92(0.92) + 0 

2.06 
INF  

= INF INF  

INF = + INF  

INF 2.06 + 8.37 

INF = 6.31 

2015 2014 2013:  

 )14:(Box-Jenkins . 

   INF    

2013  5.27% 

2014  8.37%  

2015  6.31%  
            :  
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: 

 :  

 

. 

 R(p) ,MA(q) ,ARMA(p.q),ARIMA(p .d.q),SARIMA(p.d.q) .. 

   

     

    

ARIMA(12,1 ,7)  

2015 2014 2013 .  
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