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t-Statistic  Pmoh *
Augnented Dickey-Fuller test datistic - 1 497571  Q 1256
Test critical values 1% level - 2 575564
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Augnented D ickey-Fuller test statistic - 8 560904 0 0000
Test critical values 1% level - 2 575516
5% level - 1 942276
10% level - 1 615738
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) MA (12) AlC K6 ,
4 , 3
AR (1) AR(2) AR ()
(3) AR(4) MA (1) MA (2) MA (3) AR(12) ARMA (2,2,2)
3 ARMA(2,2,2)
Variable Coefficient Std Error t- Statistic Proh
AR (1) - 1 137082 0 065751 - 17. 29381 0 0000
AR(2) - 0 162536 0 065803 - 2 470047 0 0142
MA (1) Q 002933 Q 009005 0 325693 0 7450
MA (2) - 0 982681 Q 009036 - 108 7547 Q 0000
MA (12) Q 879134 Q 019862 44 26148 Q 0000
R-squared Q 770951 M ean dependent var Q 740739
Adjusted R-squared Q 766897 S D. dependent var 153 1447
S E of regression 73 93945 Akaike info criterion 11 46578
Sum squared resid 1235551  Schwarz criterion 11 54029
Log likelihood - 1319 297 Hannan-Quinn criter 11 49583
DurbinW aton stat 1 990809
Inverted AR Roots -Q 17 -0 97
Inverted MA Roots Q 99 Q0 96 +0Q 26i Q0 96 - Q 26i Q 70 +Q 70i
Q 70 - Q 70i Q 26 - Q 96i Q 26 +0Q 96i -Q 26-Q 96i
-0 26 +0Q 96i -Q 70-Q 70i -Q 70-Q 70i -0 96 +0Q 26i
-0 96-Q 26i -0 99
MA (1) , ,
4 MA (1)
Variable Coefficient Std Error t- Statistic Proh
AR (1) -1 136784 Q0 065602 - 17 32839 Q 0000
AR(2) - O 164050 Q 065364 - 2 509779 Q0 0128
MA (2) - 0 980464 Q 007506 - 130 6175 Q 0000
MA (12) Q 879280 0 019715 44 59934 Q 0000
R-squared Q 770831 M ean dependent var Q 740739
Adjusted R-squared Q 767802 S D. dependent var 153 1447
S E of regression 73 79578 Akaike info criterion 11 45764
Sm squared resid 1236200 Schwarz criterion 11 51725
Log likelihood - 1319 358 Hannan-Quinn criter 11 48169
DurbinW aton stat 1 986288
Inverted AR Roots -0 17 -Q97
Inverted MA Roots Q 99 Q0 96 +0Q 26i Q0 96 - Q 26i Q 70 +Q 70i
Q0 70 - Q 70i Q 26 - Q 96i Q 26 +0Q 96i -0 26-Q 96i
-0 26 +0Q 96i -0 70-Q 70i -0 70-Q 70i -0 96 +Q 26i
-0 96-Q 26i -0 99
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6 ARMA 2009
5 )
AR Root(9) M odulus Cycle
- 0 967165 Q 967165 6
- 0 169619 Q0 169619 .
No root liesoutside the unit circle Test of Hypothesis Mean =0 000000
ARMA model is stationary SanpleMean = - 2 570859
MA Root(9) Modulus Cycle Sanple Std Dev =73 26763
Q 990184 Q 990184 M ethod V alue Probability
- 0 990184 Q 990184 t-statistic - 0533301 0 5943
- 0 955625 Q 256059i Q 989336 2 181818
- 0 256059 Q 955625i Q 989336 3 428571
Q 955625 0 256059i Q 989336 24 00000 5%
Q 699566 O 699566i Q 989336 8 000000
0 256059 Q 955625i 0 989336 4 800000
- 0 699566 Q 699566i 0 989336 2 666667
LM
B reusch-CGodfrey Serial Correlation LM Test
F-statistic Q 853888 Proh F(4,223) Q 4925
Obs* R-gquared 3 203374 Proh Chi-Square(4) Q 5244
8
()
ARMA ,
2009 8—10 2008 1 1998 14 2062 42 -3 22%
2008 2 1661 81 1874 76 - 12 81%
8 2008 10 2009 1 2008 3 2045 19 1731 62 15 33%
) 2008 4 2208 74 2178 79 1 36%
) 2008 5 2207. 83 2138 73 3 13%
, ) 2008 6 2213 59 2251 30 -1 70%
2009 2 2009 7 6 2008 7 2480 72 2332 79 5 96%
5% 2008 8 2410 51 2446 95 -1 51%
S0 2008 9 2434 97 244043 - Q 22%
2,500 2008 10 2214 15 2442 83 - 10 33%
2,000 2008 11 1898 85 2270 98 - 19 60%
2008 12 1833 34 2029 21 - 10 68%
1,500+ 2009 1 1417.98 1774 12 - 25 12%
1,000- 2009 2 1249 48 1323 25 -5 90%
2009 3 1620 20 1538 05 5 07%
%009 2009 4 1707. 34 1619 69 5 13%
0 5 57 B4 B o o 0 o & R 2009 5 1641 27 1738 28 -5 91%
[——FTRADEF— FTRADE] 2009 6 1825 71 1650 98 9 57%
2009 7 2002 11 1916 12 4 30%
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Analysis of the situation of foreign trade in the second half year
of 2009 based on ARM A m odel

. b
H | Xiao-xuan”, HUANG Da-yong
(a School of Econamics and Trade b Yangtze U priver Econamic Research Center,

Chongging Technology and B usiness U niversity, Chongging 400067, China)

Abstract: Based on monthly data of export trade total anount during 1990 - 2009, thispaper usesAR MA model i deduce for-
eign trade total anount in the second half year of 2009, the results show that the shrinking rate of foreign trade in this half year
will slow dovn The corregonding policy suggestions are made based on the analysis of these reaults

Key words intemational trade; the total anount of import and export AR MA model
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