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) (1) A, Js2a ) )
2002 - 1952 el daall Cilawd) U dia ) Adeled)
A i) P zu PR zu

1952 11192 1971 446739 1990 | 2680113
1953 71572 1972 427026 1991 | 2924153
1954 91757 1973 441885 1992 | 3701467
1955 | 123486 | 1974 462736 1993 | 3565071
1956 | 184647 | 1975 440152 1994 715689
1957 | 221661 | 1976 485105 1995 | 1389884
1958 | 369201 | 1977 433913 1996 | 1390635
1959 | 341399 | 1978 442922 1997 | 1210300
1960 | 386945 | 1979 750683 1998 795630
1961 | 232543 | 1980 918582 1999 584879
1962 | 240885 | 1981 | 1094845 | 2000 788522
1963 | 290015 | 1982 | 1139646 | 2001 770625
1964 | 320895 | 1983 | 1038790 | 2002 808057
1965 | 301019 | 1984 995368
1966 | 366427 | 1985 915040
1967 | 384988 | 1986 | 2381420
1968 | 500025 | 1987 | 3704828
1969 | 452564 | 1988 | 3974761
1970 | 451273 | 1989 | 3049358
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dulall aladin) at clibndl sda Jodadly Sta (S g z3lad aladinly il Julad ava
Juadl pliy g Aia 3 Judlaadl Jolail (i ) Ciagd) () cuad) @ilis o J guand) & 44 g )
a3 diad) de g ga clibull 73 gadl) Aaidla (e ASE g W i g dallae Bpaalg suiill 3 gad
ary Ao Ay B ) gy cijpaill a ) JIA (e (Sl g Apbial) Aia 3 Adudial) pasy Jiladll dules
(1 py JSd) 3 8ia s Aria N Abalad) O a ) (e goniall Eia ¢ dia Bl Aldid) Gailad
Auto Correlation ) 3 bl ¥ Ala gasd eyl 4dld Jaw gill - 4y ) S5uY) A yaaily
Cpial Y1 day A1) Jali ) cblalaa Cuad g La 130 B jiie 4t 3 Abedid) (4685 Eua (Function
A s gaa el L0 5 A
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ACF 10 .Coefficient
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2 4 6 8 10 12 14 16
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Transforms: difference (1)
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aidlall 3 gaill JLAA) o(
Bl ¥ Al gl Ao lalais) ddia jag 3 gadll Saad Al 3 jial) Adudud) o Jguandl 22

i) A Bl Y g A

g e pall (gl o gl cdlalaall 038 gl pde A (Gl L) gl 8 ) JSal) ¢
Zisal G LIS (g Al Lila) pgliip aaaa Ladgal pgdii Y a8 clalaal) 038 ¢ 3) (A&l g ilaill
a9 i Ja) (A Tl ) Cdlalaa 7 A ) a G i 3 ALl
B & glud) aa cBlalaal) 038 AGiUaa JNA (e aidlall 73 galll Baad (a4 (5 9 4 GalSEN ki)
Lo o g JS8 o 20a3 Lgily (I L5 3 cSlalnall lshas DA (ah g g sl
O o= 2 (Auto Regressive Model) (=13 jlaad) zisad sa zigalll o)) ) sy Laa dailita
il 34 JET Y g Lol 0a Y Lgilh Lala Al g (150 i) I Bl ¥ cdlalas o gl
(Moving Average A4S aliall claw giall 73 gal 3929 A udd ¥ Aludad) oda b lidyg da
& 3 laadl gigal s Gallall o il glu (389 aaaall £ gall) (S 4dde Ielis « Model)
doba PA (ra 38y I3 o) g 40y AaaT ady La B ¢ (Pure Auto Regressive Model)
AUl Aa Y aay cdlaloaal) odgd adad 3 ga g (i Gia i ) I Jal Y Al
. ARIMA (2, 1, 0) s— syai oy 3 (gl ggalll O) () s Laa (k= 2)

(Mean Uil clay o Jas gla jlyma aladiead g 9 A8l JA) L glad ¢ glalyl) aalic) a8
ad) Jtall) 4dlidal) g ilaill Allaall iy 7 gad JS aladinl g gl Square Error MSE)
g MSE Ubse o) Bady dun dldadl ilall) (e 238 3855 (e 423l MSE asd Con (2
A ABuay dug saall Adadadl ARIMA (2, 1, 0) gl

X =0.0822 X1 - 0.28134 X, - a;

(3 A8 Jsaall) 7 Ball Zigadl) galsd o i pailly
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(4) p gsi
¥ EAN A day dda 31 Alled)
4000000 1
3500000 1
3000000 1
2500000 1
=
j 2000000 -
(V)
1500000 A
1000000 1
500000 A
0
o
(2) A2 Joa
Aatid ol GSLA.'\S\
3 g—alll MSE il
ARMA (1,1, 0) 3.00218 E11 Xi=0.06413 X1 + a¢
ARMA (0,1,1) 2.99023 E11 Xi=a;—0.10135 a4
ARMA (1,1,1) 3.03775 E11 Xi =-0.8555 X1 + a;—0.21589 a1
ARMA (2,1, 0) 2.81216 E11 Xi=0.0822 X1 —0.28134 X, + a¢
ARMA (0,1, 2) 2.87864 E11 Xi=a;—0.026 a,.; + 0.23842 a,.,
ARMA (2, 1, 1) 287233 E11 Xi=0.12046 X;; —0.32391 X;, + a; + 0.07381 a;.
1
Xi=0.17031 X1 —0.31479 X, + a; + 0.11456 a;.
ARMA (2,1, 2) 2.86125 E11 4 0.0956 a
ARMA (3,1, 0) 2.82401 E11 X;=0.3885 X;.; —0.26853 X, — 0.15395 X5 + &
ARMA (0,1, 3) 2.90855 E11 Xi = a;—0.06549 a;; + 0.19606 a;., + 0.13473 a;.,
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(5) b, Jsi
J¥) LAY 380 aay e SN Bl ) Al

1

5
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(6) o, Jsd
J¥) AN 380 smy el IR s ) Al
1.0
59
O'Oll—r-j_r-—l_._._-v—-_l
-5 ___ Confidence Limits
ACF o Bl Coefficient
1 3 5 7 9 11 13 15
2 4 6 8 10 12 14 16
Lag Number
Transforms: difference (1)
(3) s Js2a
ARMA (2, 1,0) gisail
Parameter Estimate Stnd. error | T -value | P -value
AR(1) 0.08218 0.13851 0.59332 0.55575
AR(2) -0.28134 0.13852 -2.03111 0.04780
Mean 15624.65871 | 4482.19240 | 3.48594 0.00106
Constant 18736.45347

Model fitted to differences of order 1

Estimated white noise variance = 2.81216 E11
freedom

Estimated white noise standard deviation (std err) = 531240

Chi — square test statistic on first 20 residual auto correlation = 8.85123

With probability of a larger value given white noise = 0.96309

Back forecasting : no Number of iterations performed : 1

with 48 degree of



307

Glyaﬂ\ 3sl8S (ya (38aN) -(z
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1o Ay kil
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Glaaliall dae N

dad aa L0y (8.85123) <uilsy b ialadl duiluany) geal ) (e Lyl ) A0 a5 )
Q dad ) 123 (31.41) sbui (0.95) A8 s gimay (22 2 <0) s A uddenl ¥
PO YTV IOPCAT PR A PYRURS 7 OV SOV - WPWPOX

clalaal) 038 aoan () Gl (8 5 7 JSA) pUAS A1 Bl ¥ el oy oAb g

s ARIMA (2, 1. 0) glsaill obd Uil dagily « Wil (pygSial) A8 gaa aud i

43R 3 gan g i) -(2

clasl) A Juasill 5%al ARIMA (2, 1, 0) Aeabuadl sagant o5 o 3) 73 gall) aladdialy
Baal Lagd A8 (gaa ae 4l adll 71 Akl a1 Cua (0.95) A8 (5 giaar Culaad) ZUY Ly Liiial)
- (4 a8, Joad)) @l g se

2

(7) by Js&
ARMA (2, 1. 0) gisaill il 03 Jbg ¥ 41
1.
.o
0.Q
-5 Confidence Limits
Partial
ACF -10 Il Coefficient
1 3 5 7 9 11 13 15
2 4 6 8 10 12 14 16
Lag Number
Transforms: difference (1)
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®) s
ARMA (2, 1. 0) gisaill I3 ks ¥ &l

0.Q

Confidence Limits

ACF

-1.0 I Coefficient

Lag

Transforms: difference (1)

(4) 2o dss>
i e Baad cilend) Y Austl) il
&l i) SN aal) sl A=Y aal)
2003 | - 233469 834905 1.90128 E6
2004 | - 728900 845316 2.41953 E6
2005 | -937806 857355 2.65252 E6

2006 | - 1.09694 E6 874152 | 2.84524 E6
2007 | -1.27287 E6 890882 | 3.05463 E6
2008 | -1.4421E6 906267 | 3.25464 E6
2009 | -1.59061 E6 921562 | 3.43373 E6
2010 | -1.72625 E6 037226 | 3.6007 EG6
2011 | -1.85531 E6 952947 | 3.7612 EG6
2012 | -1.97812 E6 968568 | 3.91525 E6
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Xt =0.0822 X1 - 0.28134 X, - a¢
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1. Box G. E. P. and Jenkins, G. M (Time series analysis forecasting and
control) San Fransiscw, holdenday, 1979.
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