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1. Covid-19

2. World Health Organization (WHO)
3. SARS-COV-2

4. Pandemic
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1. Auto Regressive Integrated Moving Average (ARIMA)
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1. Artificial Neural Networks (ANN)
2. Holt-Winters (HM)
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. AutoRegressive Fractionally Integrated Moving Average (AFRIMA)

. Fanelli and Piazza

. Susceptible-Infected-Recovered-Dead (SIRD)

Roosa

. Benvenuto

. Koczkodaj

. Exponential Generalized Autoregressive Conditional Heteroskedastic (EGARCH)

~NouAwNE
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1. Ahmar and Del Val
2. Box and Jenkins
3. Brockwell and Davis


http://dx.doi.org/10.52547/qjfep.9.33.113
https://dor.isc.ac/dor/20.1001.1.23453435.1400.9.33.3.4
http://qjfep.ir/article-1-1195-en.html

[ Downloaded from gjfep.ir on 2026-06-25 ]

[ DOR: 20.1001.1.23453435.1400.9.33.3.4 ]

[ DOI: 10.52547/qjfep.9.33.113 ]

4 e iy B0 (g gy CBD oy

"Co g 393 Jao V1Y
23L 53 (A Sltalian b1 cpme damd & Slalin o8 ol 0 g 55 6 5 K «(AR) ok
33l g0 Lo pa Jiis s 50 Slo
Ly &g 4 (AR(P)) in P 45 0 b (AR) Juke slowsl sl 5 «(V44F) (g5 aalllas 31
Zo =01 Ze g+ PyZ g+ OpZey+ & 5 &~WN(0,02) ; G;eR tez
Z,=@0BZ, + 0;B*Z + -+ 0,BPZ, + &, ; ~WN(0,0?) ; 0;eR,tez (1)
(1-9,B—0,B>— - —0,BP)Z, =¢, ; &~WN(0,02) ; 0;eR tez
J—6(0,B =1—-0,B—0,B2—-—0,BP) 5,5 L5, ) asle

!l QpoZt =& Sy b (Solwosl
Ll 5 e 5k 1 o ol i 85 13 (S s & G Lals 5o
s e sl 3 (Y VP) s 5 US| andllas ulul 5 5 (g,~WN(0,02)) Sl 02 ot

:vgu&:atbw(rm@b@,;gtthu.a,fls@u@w@y,;

g%, t=0
= ’ r(Y)
Y(t) {0 , t#0

(Nans 5 w5 03505 $LSI L & L 5 13 (189F) (g5 anlllas el o&KT
g Al e 5 (Y=Y) (G (Saans ot w5 (Y-1)
1, k=0,
pk={ (¥-1)

0, k=0
1 k=0

= ’ ’ (Y_Y)
D {0, k+0

1. Autoregressive Model (AR)
2. Wei
3. White noise
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1. Moving Average (MA)
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1. Holt
2. Winters
3. Hong
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