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INDUSTRIAL PRODUCTION: TOTAL INDEX (eviews /data/exam/oil) 

 

1985M01 93.1 
1985M02 93.8 
1985M03 94.1 
1985M04 94.5 
1985M05 94.7 
1985M06 94.4 
1985M07 94.1 
1985M08 94.5 
1985M09 95 
1985M10 94.2 
1985M11 94.6 
1985M12 95.6 
1986M01 96.145 
1986M02 95.464 
1986M03 94.596 
1986M04 94.757 
1986M05 94.728 
1986M06 94.259 
1986M07 94.759 
1986M08 94.909 
1986M09 95.001 
1986M10 95.644 
1986M11 96.266 
1986M12 96.828 
1987M01 96.507 
1987M02 97.885 
1987M03 98.249 
1987M04 98.774 
1987M05 99.396 
1987M06 100.251 
1987M07 100.616 
1987M08 100.92 
1987M09 100.716 
1987M10 102.052 
1987M11 102.158 
1987M12 102.825 

1979M01 85.1 
1979M02 85.8 
1979M03 86.1 
1979M04 85.2 
1979M05 86.2 
1979M06 86.1 
1979M07 85.6 
1979M08 85.3 
1979M09 85.5 
1979M10 86 
1979M11 85.7 
1979M12 85.6 
1980M01 85.9 
1980M02 86.2 
1980M03 86.2 
1980M04 84.5 
1980M05 82.5 
1980M06 81.5 
1980M07 81.2 
1980M08 82.4 
1980M09 83.5 
1980M10 84 
1980M11 85.5 
1980M12 85.9 
1981M01 85.2 
1981M02 85.4 
1981M03 85.7 
1981M04 85 
1981M05 85.6 
1981M06 86.1 
1981M07 87.1 
1981M08 86.9 
1981M09 86.5 
1981M10 85.8 
1981M11 84.8 
1981M12 84.1 

1982M01 82.4 
1982M02 84.2 
1982M03 83.7 
1982M04 83.2 
1982M05 82.7 
1982M06 82.4 
1982M07 82 
1982M08 81.6 
1982M09 81 
1982M10 80.3 
1982M11 80 
1982M12 79.3 
1983M01 80.8 
1983M02 80.7 
1983M03 81.3 
1983M04 82.3 
1983M05 83.2 
1983M06 83.7 
1983M07 85.3 
1983M08 86.5 
1983M09 87.9 
1983M10 88.6 
1983M11 88.8 
1983M12 89.2 
1984M01 91 
1984M02 90.9 
1984M03 91.9 
1984M04 92.4 
1984M05 93 
1984M06 93.5 
1984M07 93.9 
1984M08 94 
1984M09 93.9 
1984M10 93.2 
1984M11 93.3 
1984M12 92.8 
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1988M01 103.157 
1988M02 103.389 
1988M03 103.401 
1988M04 104.254 
1988M05 103.982 
1988M06 104.012 
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ARIMA

correlogram 
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correlogramPACF 113ACF 12131416

MA(1),MA(2),MA(13),MA(14),MA(16) AR(1) ,AR(13) 

ARIMA white noise 

AIC SC

ARIMA 
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white noise 
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white noiseARIMA
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ARIMA white noise 
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 White noise ARIMA 
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correlogramp q ARIMA 

equa on  forecast
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PACF ACF

ACF

qMoving Average(MA) qACF 

PACF

pAuto Regressive (AR) pPACF 

 


