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1- Linear Regression.
2- Box- Jenkins.
3- Artificial Neural Network.
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3 -Stationarity.

4- Dickey-Fuller Unit Root Test.
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2- Deterrministic.
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- Hidden Layer .

- Activation Function .

Neurons .

- Feed Forward Neural Network .
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Purelin .

Error Backpropagation .
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1- Bum of Squared Errors.
2- Training Set.
3. Testing Set.
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Final Estimates of FParameters

Typa Coef B8E Coef T P
AR 1 1.4650 0.1741 .41 0.000
AR 2 -0.4529 ¢.1839 -2.46 0.020

Nunber of observationa: 32
Ragiduals: 88 m 1.1725% (backforacagts sxcluded)
MB = 0.033%09 DF = 30

Modified Box-Pierce {(Ljung-Box) Chi-square statistic

Lag 12 24 36 48
Chi-8quare 29.4 36.1 * *
DF ia 22 * -
P-Value 0.001 0.029 » L4

AngSQSJ' b”b-”" Jols @L‘J:Y et )

Pinal Estimates of FParamatscs

Type Coef BE Coef T P
AR 1 1.5997 0.2146 7.46 0.000
AR 2 -0.9692 ©.3807 -2.55 0.016
AR 3 0.3814 0.235¢0 1.62 0.115

Number of cbservations: 32
Rasiduals: B8 = 1.38399 (backforecasts sxcluded)
ME = 0.04772 DF = 23

Modified Pox-Piarce (Ljung-Box) Chi-Square statistic

Lag 12 24 36 48
Chi-8quare 11.1 18.90 *
DF 9 21 * *

P-Value 0.368 0.651 * *
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