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ARIMA Model Diagnostics:  Order.221x220

ÇW¸ºÐ­²t»V± ø K gk¸]¼�Ð�½tÀ­´V¶�¸]Á É<±m´�¶V´ À�½ Õ(Àtµa±m¾ � »Øµa±m»
ð��tÝ+�tÝºõ�òßê:ð��tÝ+�GÝ ��ò�� �

µa±�¶�±m»V¹
¸º½t±�µ�¶�À·Ê\±0¶�Ït±�Ê\±m´�¶EÎ
ÇW¸ÂÐ�²t»�±Þø�´VÏtÀ�Ü³´+µa¸]¼�Ð�½tÀ­´V¶�¸]ÁØ´)»V±m´�²G¾Â¶V´$Ã�À�»)¹
Àtµa±m¾(À�»¥µa±m»

ð��tÝ+�tÝºõ�ò'&
ð��tÝ+�GÝ ��ò�� � Î�É³ÏG±
²tÚtÚ\±m»·Út¾ºÀ�¶0¸º½�Ço¸ºÐ�²t»�±(ø(´�ÏtÀ�Ü³´�¶�ÏG±
´V¶¥¼�½\µt¼�»Øµa¸ tm±�µó»�±m´V¸]µa²#¼�¾º´EÎ ÇGÀ­»
¼îÐ­ÀaÀtµ3¹�À^µ^±m¾PÝ<¶�Ït±(»�±�´�¸]µa²#¼I¾Â´
´VÏtÀ­²t¾]µ�¼IÚtÚt»VÀEê^¸º¹(¼�¶�±�¼ P0¼I²t´�´V¸]¼�½�Ü³Ït¸º¶V±B½tÀ�¸º´�±�Út»�ÀtÁØ±m´V´�ÝWÜ³¸º¶�Ï
tm±�»�À�¹
±�¼I½oÝ­Ù­¼I»�¸]¼�½\ÁØ±ÆÀIÃoÀ­½t±­Ýt¼I½#µ·½GÀBÁØ¿tÁØ¾º±m´³À­»
Ú#¼I¶�¶�±�»�½t´��t¶�ÏG¸Â´
¼IÚtÚ#±E¼�»�´Ì¶�À�Ê#±Æ¼×Ð­ÀaÀtµ�
#¶EÎoÉ³ÏG±³¹
¸]µtµa¾º±)
#Ð�²t»�±³´VÏtÀ�Ü³´i¼I½Z¼I²t¶�ÀIÛ
ÁØÀ�»�»V±m¾]¼�¶�¸ºÀ�½·Út¾ºÀ­¶4ÀIÃo¶�Ït±�»�±�´�¸]µa²#¼I¾Â´EÎ<É³Ït±Æ¾º±mÙ�±m¾:¼�¶
Ü³Ït¸]Á�Ï�Ú#À�¸º½>¶V´
¼I»�±0´V¸ÂÐ�½t¸�
{Ám¼I½>¶V¾º¿
µa¸��{±m»V±m½a¶kÃ�»�À�¹gtm±�»�À(¸º´³¹!¼�»VË­±�µ�Êa¿
¶VÏt±·µaÀ­¶ïÛ
¶V±�µ�¾Â¸º½t± ��Ã�À�»ì¼�Ð­ÀaÀtµv
\¶�¶�¸º½tÐ�¹
Àtµa±�¾ßÝ�À­½G¾Â¿�¶�ÏG±c
\»�´�¶�¼�²t¶VÀtÁØÀ­»V»�±ØÛ
¾]¼�¶V¸ºÀ­½·ðNÜ³Ït¸]Á�Ï·¸º´Æõ�Î+�³Êa¿Zµ^±	
#½t¸º¶�¸ºÀ�½#ò<Ü³¸º¾º¾>Ê\±³´�¸ºÐ�½t¸�
{Ám¼�½a¶EÝ­Ü³Ït¸]ÁVÏ
¸º´�Ü³Ï#¼�¶�¸Â´�À­Êt´V±m»�Ù�±�µ3Ït±�»�±­ÎîÉ³Ït±·¾ºÀ�Üi±m» 
#Ð­²t»V±·´�ÏtÀ�Ü³´�¶�Ït±�»�±ØÛ
´V²t¾º¶�´ÆÀIÃ4¶�Ït±�f4ÀEêë¼I½#µ [­±�½tËa¸Â½G´ÆÚ\À­»�¶V¹!¼I½>¶V±�¼�²(Ð�À>Àtµa½G±m´�´�À�Ã)
#¶
´V¶¥¼�¶V¸º´�¶�¸]Á�Ý
¼�¹�±�¼�´V²t»�±(ÀIÃv¶�ÏG±!À�Ù�±m»¥¼I¾º¾1
#¶·ÀIÃv¶VÏt±�¼�²t¶VÀ^ÁxÀ­»�»V±m¾]¼EÛ
¶V¸ÂÀ�½(»�±m´V¸ñµ^²#¼�¾º´�ÎÔÑýµa±m´V¸º»¥¼�ÊG¾Â±�»�±�´�²t¾º¶Æ¸º´k¶�Ï#¼I¶v¼�¾º¾WÚ#À�¸Â½a¶V´Æ´�ÏGÀ­²t¾]µ
Ê\±�´�¸ºÐ­½t¸�
{Á�¼�½a¶�¾º¿!¼IÊ#À�Ù�±�tm±m»�À\Î
É³Ït±0¾º±mÙ­±�¾oÀ�Ã<´�¶Ø¼�¶�¸º´V¶�¸]Ám¼�¾W´�¸ºÐ­½G¸�
GÛ
Ám¼I½#ÁØ±k¸Â´Ì¹!¼�»VË­±�µ×Ê>¿�¶�ÏG±vµaÀ�¶�¶�±Eµ·¾º¸º½t±��­¼I¾Â¾\µt¼�¶Ø¼�Ú#À�¸º½>¶V´i¼�»V±³Üi±�¾Â¾
¼IÊ#À�Ù�±Æ¶�ÏG±0¾º¸Â½G±­Î



1989 1990 1991 1992 1993

0
2*

10
^9

4*
10

^9
6*

10
^9

8*
10

^9
ARIMA Forecast Compared to Observed Data, July 1992 to June 1993
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Weekly packet totals
ARIMA forecast, from data through June 1992
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Weekly packet totals
ARIMA forecast, from data through June 1992
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ARIMA Forecast  July 1993 to June 1994

Weekly packet totals
ARIMA forecast, from data through June 1993
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Forecasting Two Years Ahead
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Observed packet totals through June, 1993
Forecasting 1 year in advance,
from data through June 1993
Forecasting 2 years in advance,
from data through June 1992
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