
1

/*/**

   *––
  **––

.
–19822007-

: -

1-
2-
3-
4-)2011 :2017                           (

.

 )1982–2007 (

:-



2

)1(:-
 ) (

: -

y

y-y
tcoefficienstability -Non

: -

y

)2(:-

:-

)1(...................................2211

*

tntnttt xbxbxby

:-

ty
*

t

ntt xx .................,1

.

 ) (
 )Nerlove ( )ty (

 )ty
*

 (

)( 1tt yy)( 1

*

tt yy

)()( 1

*

1 tttt yyyy



3

)2()1( 1

*

tt yyy

 )1,2 (: -

ttntnttt yxbxbxby 12211 )1(................

tyt
1tyt-1

 .

)(Adjustment of Speed
Adjustment Lag: -

-1LagAdjustment

:

)3(

 )ARIMA 
MODEL (George Box , Gwilyn Jenkins 

1970
 )Pooling (ARMA

.

Autoregressive Integrated Moving Average Models

0



4

.

: -

)1982–1986 ( )1992–
1996 (

.

.

.

 .

 .

.


