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NO. MODEL AlC MSe NO. MODEL AlC MSe
1 ARIMA(L,1,0) 43.331 1.886 14 ARIMA(3,1,3) 47594 1.727
2 ARIMA(1,1,1) 41,5996 1.781 15 ARIMA(3,1,4) 52.652 1.81
3 ARIMA(L,1,2) 43.964 1.791 16 ARIMA(3,1,5) 52.044 1.739
4 ARIMA(L,1,3) 49.641 1.895 17 ARIMA(4,1,0) 45526 1.779
5 ARIMA(2,1,0) 42.867 1.816 18 ARIMA(4,1,1) 47.928 1.79
6 ARIMA(2,1,1) 43.964 1.791 19 ARIMA(4,1,2) 50.146 1.796
7 ARIMA(2,1,2) 45.928 1.79 20 ARIMA(4,1,3) 52.616 1.809
8 ARIMA(2,1,3) 48.291 18 21 ARIMA(4,1,4) 51.291 1.719
9 ARIMA(2,1,4) 50.001 1.792 22 ARIMA(4,1,5) 56.327 1.801
10 ARIMA(2,1,5) 52.435 1.804 23 ARIMA(5,1,0) 47.964 1.791
11 ARIMA(3,1,0) 44.796 1.814 24 ARIMA(G5,1,1) 50.182 1.797
12 ARIMA(3,1,1) 46.435 1.804 25 ARIMA(5,1,3) 49.443 1.723
13 ARIMA(3,1,2) 48.616 1.809 26 ARIMA(5,1,4) 53.857 1.734
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Type Coef. SE Coef. T P
AR(1) 0.8414 0.0945 8.91 0
MA(1) 0.6087 0.1384 4.4 0

Constant 0.0634 0.0428 1.48 0.141
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NO. AIC MSE FBE
1 0.463 1.525 1.59
2 -0.058 0.868 0.943
3 -1.031 0.314 0.356
4 -1.004 0.31 0.366
5 -1.184 0.232 0.306
6 -1.063 0.269 0.345
7 -1.019 0.27 0.361
8 -0.899 0.292 0.408
9 -1.107 0.201 0.334
10 -0.858 0.244 0.43
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Identification State Space models and some Time Series models

Zeina Assem Hayam Abdel Majeed Hayawi
College of Computer Science and Mathematic, University of Mosul

Abstract:In this research, a comparison of the identification process for time series models represented by ARIMA models
was studied by identification several models and choosing the best model based on some statistical criteria and one of the
dynamic models represented by state space models was through identification several models with different ranks and
choosing the best model based on statistical criteria. On data handled by Box & Jinkins researchers, namely, X, is the input
variable and represents the leading indicator, and Y; represents the output variable, which refers to sales, and includes 150
pairs of inputs and outputs. Time frame, depending on statistical criteria,

Keyword: Time Series, Dynamic System, Statistical Criterion
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