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72127711222112122181111717211212211217211178170711111700

711100701187117111101181721112812110117111777011111122170

112071121111111212111181021111711111701710111221112110

112112121811021711182111271111771121111711118121010700 

2MSEp

N(V.1.1)
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N

ARMA(1,1) MA(2) MA(1)AR(2)AR(1)

9.0

9.0

1

1









 

5.0

5.0

1

1







 

9.0

9.0

2

1









 

5.0

5.0

2

1









 

9.01 5.01 8.0

9.0

2

1









3.0

4.0

2

1







9.01 5.01 

711111 821021 7001121 111812 111111111187211118711112877212221118770

181821 101211 121721 221111 1718712111717871211772111281112211111210

181122 201127 111127 781180 111107711211717111171111171112201212700

181221 121012 211011 201811 2011112118287221017702111211110712111170

171122 211111 211210 201272 211021711220771111111111111121121181810

211121 711118 711121 721710 711211701121101201221218271718711212700

281111 711118 711188 771082 7217121120122187120112171187872121270

711281 81111 81172 11011 11811111102811787212117010121171110

11181 11212 11222 21177 11111 21111 781111 771111 11081 11111 700 

1BIASpN

(V.1.1)

 

حجم  النموذج

العينة 

N 

ARMA(1,1) MA(2) MA(1) AR(2) AR(1) 

9.0

9.0

1

1









 

5.0

5.0

1

1









 

9.0

9.0

2

1









 

5.0

5.0

2

1









 

9.01 

 

5.01 

 

8.0

9.0

2

1









 

3.0

4.0

2

1









 

9.01 

 

5.01  

171221 121128 181118 181072 111222 111210 121201 271781 101122 111777 70 

121218 181111 181227 111211 111272 111118 111181 111112 111112 171178 10 

821112 171101 171111 881711 11.001 
881112 111277 111217 811811 871221 700 
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