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ARIMA(1,1,1) ARIMA(1,1,2) ARIMA(2,1,1) ARIMA(2,1,2) 4y Jsb il
#6.603179 6.621945 6.635368 6.654689 AIC
#6.705498 6.749845 6.764043 6.809099 BIC
#0.044622 6.673749 6.687473 6.717215 HQIC

s Y & s (HQIC) 5(BIC) ((AIC) sla)line pwlusl s aigs 4dd s J sb puns (P st

ARIMA(1,1,1)

ARIMA(1,1,2)

ARIMA(2,1,1)

ARIMA(2,1,2)

addy Jsb eai sl

#8.169851 8.184660 8.187351 8.214735 AIC
%8.272171 8.312560 8.316026 8.369145 BIC
x8.211294 8.236464 8.239456 8.277261 HQIC
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Sl VS (61, (HQIC) 5(BIC) ((AIC) (sl skme il s atgs 4y Job o DU sk

ARIMA(1,1,1) ARIMA(1,1,2) ARIMA(2,1,1) ARIMA(2,1,2) 4y Job uns Hlas
#9.642929 9.661288 9.671521 9.690139 AIC
#9.718756 9.762391 9.773228 9.817273 BIC
#9.673656 9.702257 9.712726 9.741645 HQIC

b YIS Gl (HQIC) 5 (BIC (AIC) ) (sla jlme ol s 4y 4By Jgb o 9 s

ARIMA(1,1,1) ARIMA(1,1,2) ARIMA(2,1,1) ARIMA(2,1,2) iy Jsb et Hlne
%9.562099 9.571268 9.581078 9.580465 AIC
#9.638379 9.672372 9.682786 9.707600 BIC
%9.593002 9.612237 9.622283 9.631971 HQIC

Cite YIS (6| s ARCH 1 5555 05057 Vs
la o, LT
Y
nxR? F- Statistic P- value
20.8953 25.6463 0.000 (4-'?
0.7910 0.78177 0.3738 el
24.30070 31.1002 0.000 Sl
2.1663 2.1699 0.1438 Sk
r.\;f GV (gl 68 aw (glaslas Jili> ulol ; GARCH(p,Q) owlio Jke o3l 1 Ad 5l
GARCH(1,1) GARCH(1,2) GARCH(2,1) GARCH(2,2) L )lne
#5.996028 6.116921 6.076032 6.151627 AIC
%0.122407 6.268576 6.227687 6.328558 BIC
#0.047240 6.178375 6.137486 6.223323 HQIC

Slgm VI (sl a8 4w laybme JSla> ulal » GARCH(p,q) comsbio Joko bl 8 J

GARCH(1,1) GARCH(1,2) GARCH(2,1) GARCH(2,2) s jlane
«7.701152 7.741311 9.348401 9.364020 AIC
«7.827531 7.892966 9.500056 9.540951 BIC
#1.752363 7.802765 9.409854 9.435716 HQIC
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