ARIMA
ARIMA.tsp

freq a;

smpl 1960 1992;
read(file="h:ARIMA.xIs");
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?

?

plot r;

bjident r;
bjest(nar=1,nma=0,const) r; ?AR(1)
-

? GDP

?

plot gdp;

bjident GDP;

bjident(NDIFF=1) GDP;
bjest(nar=1,ndiff=1,nma=0,const) GDP;
end;
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