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1.  ARIMA 

Chicago Board Options Exchange 

(CBOE) 



2. Select Columns Select Columns

workspace Edit Domain output 
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4. 05
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10. ARIMA ARIMA Model

ARIMA Model workspace Select Rows

output ARIMA Model input 
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Model Evaluation Model 

Evaluation workspace ARIMA Model output 

Model Evaluation input Select Rows output 
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Time series model Time series model

ARIMA 

16. Model Evaluation



 
 

1.  VIX 

Prices  ARIMA ACF PACF 

vix (vix_high) VIX 1 

 

2. ACF PACF  

  ARIMA( )  

4.  ARIMA  

5.  ARIMA  

6.   workspace 

Lab_08_id.ows id http://hw.cs.science.cmu.ac.th   

 


