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DH NHA TRANG

Chuong 7. PHUONG PHAP BOX-JENKINS

(AutoRegressive Integrated Moving Average - ARIMA)

Phuong phap Box-Jenkins

Cac mé hinh tu hdi qui (AR)

Cac mo hinh trung binh dong (MA)

Cac mo hinh hoi qui va trung binh dong (ARMA)
Xay dung mo hinh Box-Jenkins

Cac t1éu chi chon lya mo6 hinh

San bang s6 mil don gian va mo6 hinh ARIMA
Uu va nhuoc diém cua cac mod hinh ARIMA
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PH NHA TRANG
1. Phuwong phap Box-Jenkins

Phuong phap luan du bao theo mo hinh
Box-Jenkins khac vGi nhiéu mé hinh khéac, vi
khong can gia dinh bat ky mot moé hinh cu thé nao
cho dit liéu chudi thoi gian can du bao. Phuong
phap nay lan luot thir cac mo hinh khac nhau cho
dén khi tim duge mo hinh phu hop. M6 hinh duoc
cho 13 phu hop néu nhu phan du 1a nho nhat, phan
phoi ngau nhién va doc 1ap 1an nhau.
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‘ Xac dinh loai mé hinh tong thé ‘

Y

4>| Chon mé hinh dé kiém dinh thwe nghiém ‘

Y

‘ U'6c lwong tham so khi kiém dinh thwe nghiém ‘

v
N :
£ | Kiém dinh m6 hinh (phit hop hay khong?) |

* Yes

‘ Sir dung mo hinh dé dw bao ‘

Hinh 7.1. So’ @6 chién lwgc Iwra chon md hinh theo

mo hinh Box - Jenkins
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1. Phuwong phap Box-Jenkins

DH NHA TRANG

Tu twong quan
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Tu twong quan tirng phan
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Hinh 7.2. Cac hé 0 tr twong quan va ty twong quan tirng phan cua mo hinh AR(1) va AR(2).
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1. Phuwong phap Box-Jenkins

DH NHA TRANG

Tu trong quan
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Tu twong quan tirng phan

TS. Nguyen Van Ngoc



| 1

0. ¥ 0\/\/\/\.&.
l TR

;L o -
3 )
£ T
r
:_/_‘
5 0 ~ r 0 ](
T
2
= LS|

Hinh 7.3. Cac hé s6 tw twong quan va tu trong quan tirng phful cua mo hinh MA(1) va MA(2).
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1. Phwong phap Box-Jenkins DH NHA -

Ty twomg cuan T twomg quan timg phén
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LRIMA(LL): Y,

Hinh 7.4. Cac hé s tw twong quan va tw twong quan tirng phan ciia mé hinh hén hop ARMA(1,1).
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2. Cac md hinh ty hoi qui (AR) bH NHATEI

M4 hinh tw hoi qui tong quat bac p cé dang:
Y=0+t0Y +60Y +..+ Gth_p + g

Trong do:

Y,: Phan Gng (Bién phu thudc) tai thoi diém 7.

AT A St e Phan tng tai cac gia tr1 cua tho1 doan #-1,
Bl -p
t-2, ..., t-p tuong ung.

60, I 62,,. s Gp: Cac h¢ so udc lugng. :

g Sai 80, mi€u ta anh huong cua cac tham s6 trong mo hinh.
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