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Abstract

This paper analyzes the time series data of total import and export volume, uses the method to
model, and gets the conclusion that the coefficient does not meet the asymptotic normal distribu-
tion under the theory of large sample through simulation. In order to further verify the conclusion,
the paper uses the parameter method to estimate the coefficient. The conclusion shows that the
coefficients are not always asymptotically normally distributed in the case of large samples.
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Figure 1. China’s total import and export in calendar years
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Table 1. Order determination principle of ARMA model
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Table 2. MA(1) model parameter estimation
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Figure 5. Model diagnosis diagram (CSS)
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Figure 6. Model diagnosis diagram (ML)
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Table 3. Ljung-Box test of MA(1) model
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