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1
ADF Test Statistic - 3.145040 1% Critical Value* -3.7204
5% Critical Value -2.9850
2
| ADF Test Statistic | -4776881 | 1% Critical Value* | -3.7343
3
| ADF Test Statistic | -5070551 | 1% Critical Value* | -3.7343
4 ARIMA 1
Dependent Variable: INDEX
Variable Coefficient | Std. Error | t- Statistic Prob.
AR (1) 0.710730 0.246139 | 2.887513 0.0085
AR (2) -0.045193 | 0.247376 | -0.182689 0.8567
MA (1) 0.863910 0.112497 7.679402 0.0000
R- squared 0.703021 Mean dependent var 14.19000
Adjusted R- squared 0.676023 S.D. dependent var 18.30256
S.E. of regression 10.41762 Akaike info criterion 7.637042
Sum squared resid 2387.592 Schwarz criterion 7.783307
Log likelihood - 92.46302 Durbin- Watson stat 1.970929
Inverted AR Roots 0.64 0.07
Inverted MA Roots -0.86
5 ARIMA 2
Dependent Variable: INDEX
Variable Coefficient | Std. Error | t- Statistic Prob.
AR (1) 1.410347 0.208830 = 6.753565 0.0000
AR (2) -0.914685 | 0.322728 | -2.834226 0.0099
MA (1) 0.339508 0.212467 = 1.597930 0.1250
R- squared 0.660138 Mean dependent var 14.66708
Adjusted R- squared 0.627770 S.D. dependent var 18.53673
S.E. of regression 11.30939 Akaike info criterion 7.805612
Sum squared resid 2685.946 Schwarz criterion 7.952868
Log likelihood -90.66734 Durbin- Watson stat 1.913497
Inverted AR Roots 0.80 0.31+0.58i -0.31- 0.58i
6 ARIMA
Dependent Variable: IEXPORT
Variable Coefficient | Std. Error | t- Statistic Prob.
MA (3) 0.369068 0.210841 1.750458 0.0923
R- squared 0.116556 Mean dependent var 103.3377
Adjusted R- squared 0.116556 S.D. dependent var 507.0425
S.E. of regression 476.5780 Akaike info criterion 15.20884
Sum squared resid 5678164 Schwarz criterion 15.25723
Log likelihood -196.7149 Durbin- Watson stat 2.606128
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7 ARIMA
Dependent Variable: IEXPORT
Variable Coefficient Std. Error t- Statistic Prob.
AR (2) - 0.409966 0.210617 - 1.946504 0.0639
R- squared 0.126830 Mean dependent var 60.55875
Adjusted R- squared 0.126830 S.D. dependent var 474.3056
S.E. of regression 443.2081 Akaike info criterion 15.06673
Sum squared resid 4517968. Schwarz criterion 15.11582
Log likelihood -179.8008 Durbin- Watson stat 2.083074
8 : 2006- 2010
( )
2006 463.55 16456.30 13101.96 29558.26 76282.95 60733.95 137017.3
2007 462.65 19679.68 14876.42 34556.1 91048.18 68825.86 159873.8
2008 462.05 22878.74 16690.13 39568.87 105710.30 77116.08 182828
2009 461.66 26077.79 18355.40 44433.19 120389.89 84738.95 205130.3
2010 461.41 29276.85 20004.57 49281.42 135085.58 92302.59 227389.4
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VACHEEYS

Forecast of China's Export and Import Based on ARIMA Mobdel: 2006-2010
SHEN Han-xi LIN Jian
Abstract:  ARIMA ( Auto-regressive Mbving Average) is a new but increasingly used
stochastic model suited for forecasting. Its results are usually very accurate in the short run.
This article uses the model to predict China's foreign trade from 2006 to 2010.
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