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ABSTRACT:

In this paper we display and compare several multivariate models
for some multiple time series data. The models all come from the vector
autoregressive moving average class so that comparisons between them
can easily be made using criteria such as Akaike's information criterion.
Which is case study model specification with multivariate time series:
vector autoregressive moving average model.
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C ) 40)

2] 24 | BLd | ) | ol | owbe [ Ol | Osa | o | sk | 1o | 22 | 14

1972 | 2681 | 1807 | 4063 | 4588 [ 4192 | 4409 | 7164 | 6424 | 6337 | 6730 | 6497 | 5724
1973 | 6659 | 3234 | 4554 | 8264 | 7563 | 7239 | 7760 | 7475 | 8110 | 6336 | 7307 | 5736
1974 | 6719 | 7078 | 6693 | 4887 | 5474 | 6532 | 5943 | 6017 | 5806 | 3040 | 5854 | 6153
1975 | 8720 | 6768 [ 5927 | 6930 | 5931 | 6114 | 6582 | 5355 | 6017 | 4536 | 8914 | 9492
1976 | 8511 | 7487 | 7085 | 6274 | 9158 | 6684 | 8195 | 5899 | 6772 | 6955 | 5228 | 9407
1977 [ 10116 | 8022 | 8691 | 8469 | 8302 | 8718 | 8014 | 8418 | 4104 | 6845 | 6388 | 9739
1978 | 8497 | 7616 | 8250 | 10276 | 9395 | 6818 | 8060 [ 9314 | 7805 | 8660 | 8593 | 7318
1979 | 7833 | 6833 | 6568 | 9812 | 9564 | 9007 | 7597 | 5300 | 7301 | 4727 | 8384 | 6278

( ) {©)

Sl 2dl | Bld | Gl | pale [ Ol | D | Q| dsl | e | 2@ 14

1972 | 623 | 1055 [ 2047 | 1252 | 1133 | 575 | 606 | 454 | 519 | 203 | 392 650
1973 1233911256 | 774 | 373 | 551 | 482 [560| 663 | 702 | 707 | 691 1092
1974 | 813 | 365 | 1458 | 1747 | 1322 | 384 | 486 | 423 | 922 | 737 | 694 331

1975 | 1267 | 1092 | 1705 | 2286 | 2147 | 3098 | 448 | 539 | 1362 | 147 | 727 854
1976 | 848 | 1837 [ 1690 | 1602 | 1926 | 510 | 673 | 247 | 960 | 627 | 432 2043
1977 | 1241 | 863 | 854 | 2008 | 930 | 350 |[520 | 611 | 1042 | 724 | 199 854
1978 | 2489 1 2690 | 2053 | 3171 | 2351 | 1790 [ 629 | 882 | 1793 | 1754 | 1476 116
1979 | 1516 | 1913 | 2643 | 2940 | 3105 | 1836 | 765 | 1600 | 1400 | 640 | 680 1156
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