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\. Stochastic or Random process 5. Exponential Smoothing.

v Univariate time-series models v. Auto-Regressive Conditionally Heteroscedastic.
v. Multivariate time-series models A Generalized Auto-Regressive Conditionally

. Simple Average. Heteroscedastic.

a Moving Average.
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v. Schwarz Criter ¥ Partial Auto Correlation.
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Autocorrelation Partial Correlation AC PAC Q-Stat Prob

0.725 0.725 12.696 0.000
0.556 0.064 20.558 0.000
0.397 -0.058 24.780 0.000
0.301 0.032 27.3592 0.000
0.244 0.040 29.153 0.000
0.202 0.012 30.466 0.000
0.138 -0.059 31.128 0.000
-0.048 -0.309 31.212 0.000
-0.261 -0.305 33.945 0.000
-0.358 -0.031 39.564 0.000
-0.399 -0.027 47.272 0.000
-0.35% 0.067 54.026 0.000
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