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ABSTRACT

In this paper we study the stability of time series models in general,
and for some non-linear time series models as a special case. Lagrange
method to find the stability of non-linear models has been given.

The Leishmaniasis time series was studied and modeled by different
non-linear models such as, seasonal ARIMA model by using the logarithmic
transformation, exponential model of order two and the polynomial model.
The stability of all such models by the above method has been obtained.
From the comparison we find that the SARIMA is the best among all such
models which we used for forecasting one year ago.
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Plot of variable: VAR1
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Autocorrelation Function
VARL : In(x); ARIMA (2,0,0)(3,0,0) residuals;
(Standard errors are white-noise estimates)
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(1-1) Jsasll

MODEL | AR(6) | MA (7) | ARMA(7.7) | SARIMA | EXP(AR(P)) | POLEN-
OMIAL
MODEL

STA
M.SE | 14019 | 14469 11732 1.0124 28261 28383
NBIC | 49272 | 49645 | 4.9815 0.1400 13540 | 3.8600
SD | 116817 | 118395 | 104673 | 0.97923 6.4000 | 6.7010
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Forecasts; Model:(2,0,0)(3,0,0) Seasonal lag: 12

Input: VARL : In(x)

Start of origin: 1 End of origin: 228
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