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5. Liew & Lim (2005).
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1. Linear Auto-Regressive Model.

2. Sum of Square Residual (Linear).

3. Sum of Square Residual (Nonlinear).

4. Auto-Regressive Integrated Moving Average Process (ARIMA).
5. Partial Autocorrelation Function (PACF).
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Bangladesh Egypt

LST SSR(NL) LST SSR(NL)
d=1 1.749055 0.07 d=1 0.963042 0.03652
d=2 5.316029 0.064227 d=2 1.07667 0.036426
d=3 10.22812 0.056277 d=3 5.285043 0.032936
d=4 9.712619 0.057111 d=4 3.711123 0.034241
d=5 13.38375 0.05117 d=5 3.845145 0.03413
d=6 16.13457 0.046718 d=6 6.568875 0.031871
d=7 19.37623 0.041471 d=7 6.313269 0.032083
d=8 25.79938 0.031076 d=8 8.912637 0.029928
d=9 28.05399 0.027427 d=9 11.01284 0.028186
d=10 32.37046 0.02044 d=10 13.63336 0.026013
d=11 33.54976 0.018532 d=11 14.58265 0.025225
d=12 34.27467 0.017359 d=12 17.24255 0.02302

SSR(L) 0.072831 SSR(L) 0.037319
Indonesia Iran

LST SSR(NL) LST SSR(NL)
d=1 5.801089 0.049705 d=1 3.725503 0.084854
d=2 8.799565 0.045903 d=2 3.396064 0.085553
d=3 11.3042 0.042727 d=3 9.567636 0.072843
d=4 10.30207 0.043998 d=4 11.63987 0.068583
d=5 12.29686 0.041468 d=5 7.67292 0.076738
d=6 12.1112 0.041704 d=6 4.571435 0.083114
d=7 11.11869 0.042962 d=7 6.194371 0.079778
d=8 12.7287 0.040921 d=8 8.155009 0.075747
d=9 14.8955 0.038173 d=9 10.95407 0.069993
d=10 12.71154 0.040943 d=10 9.978179 0.071999
d=11 9.873382 0.044541 d=11 9.862407 0.072237
d=12 20.01476 0.031682 d=12 17.88453 0.055745

SSR(L) 0.057061 SSR(L) 0.092513
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Malasyia Nigeria

LST SSR(NL) LST SSR(NL)
d=1 1.346936 0.029999 =1 2.880245 0.161135
d=2 0.062166 0.030497 d=2 3.000958 0.160673
d=3 1.319352 30018 d=3 9.247369 0.013678
d=4 2.037425 0.029525 d=4 9.150715 0.013715
d=5 4.634338 0.02774 d=5 20.94825 0.092013
d=6 4.720157 0.027681 d=6 20.35302 0.09429
d=7 6.561246 0.026416 d=7 23.30869 0.083292
d=8 7.946127 0.025464 d=8 28.05927 0.092301
d=9 7.799324 0.025565 d=9 28.04869 0.092248
d=10 10.36346 0.023803 d=10 28.92392 0.061501
d=11 17.03341 0.019219 d=11 23.62473 0.081774
d=12 18.01445 0.01854 d=12 23.89806 0.080728

SSR(L) 0.030925 SSR(L) 0.172153
Pakistan Turkey

LST SSR(NL) LST SSR(NL)
d=1 8.971815 0.031407 d=1 0.918474 0.029704
d=2 2.773131 0.036811 d=2 5.068497 0.026908
d=3 6.609605 0.033467 d=3 9.472099 0.02394
d=4 5.672989 0.034283 d=4 8.925318 0.024309
d=5 D-848462 0.038489 d=5 6.886794 0.025682
d=6 9.069113 0.031323 d=6 8.975783 0.024275
d=7 8.288016 0.032004 d=7 9.712349 0.023778
d=8 10.33395 0.03022 d=8 11.87568 0.022321
d=9 10.98719 0.029651 d=9 6.915121 0.025663
d=10 13.45159 0.027502 d=10 8.707949 0.024455
d=11 13.00562 0.027891 d=11 14.38538 0.02063
d=12 16.87747 0.024516 d=12 11.03987 0.022884

SSR(L) 0.039229 SSR(L) 0.030323




