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nseries = 1;
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tdxxy 13850, ZOFREIT 1 ICRETHZ LN TEET,

tdxxy = 1;

ANFRINB72WGETH, ATV ZUTOEZERBOBEEERIZCH D L THLERDY 7,
nag_tsa_transf_orders(nseries, &transfv, NAGERR_DEFAULT);
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npara = arimav.p + arimav.q + arimav.bigp + arimav.bigq + nseries;
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para = NAG_ALLOC (npara, double);

sd = NAG_ALLOC (npara, double);

xxy = NAG_ALLOC ((nxxy+nfv) *tdxxy, double);
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nag_tsa_multi_inp_model estim(&arimav, nseries, &transfv, para, npara,
nxxy, xxy, tdxxy, sd, &rss, &objf, &df,
G13_DEFAULT, NAGERR_DEFAULT) ;

ARIMA BTN RT A= RHEFE SN D L, T /WX gldbje (nag_tsa_multi_inp_model_
forecast) ZMEOMH T Z LIZ K> TTPRMEDARRICHEH T2 N TEET, XT A —Fnev X
HIIRINOREEOEIZ D . LT TEREINET,

nev = nxxy,

ATTRINTH Y Fd A, LTeDd > Tormsxy 1IFEUET2H4ERZH Y - Aomrx & parx [Tnull
WICRETHZ N TE, tdorx, ldparx KON tdparx 1X 1 IZRETHZ ENTEET,

mrx = 0;
parx = 0;

tdmrx = ldparx = tdparx = 1;

MDOATI T A =23 Hb s D & THIZLL T2/ L TITH 2 &N TEET,

nag_tsa_multi_inp_model_forecast (&arimav, nseries, &transfv, para,
npara, nev, nfv, xxy, tdxxy, rmsxy,
mrx, tdmrx, parx, ldparx, tdparx,

fva, fsd, G13_DEFAULT, NAGERR_DEFAULT);

3/3


http://www.nag.co.uk/numeric/CL/manual/xhtml/G13/g13bjc.xml

