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Abstract : In this paper, two classes of bilinear time series model are obtained under certain conditions from the general
bilinear autoregressive moving average model. Bilinear Autoregressive (BAR) and Bilinear Moving Average (BMA) Models have
been identified. From the general bilinear model, BAR and BMA models have been proved to exist for q = Q = 0, => j = 0, and
p = P = 0, => i = 0 respectively. These models are found useful in modelling most of the economic and financial data.
Keywords : autoregressive model, bilinear autoregressive model, bilinear moving average model, moving average model
Conference Title : ICMCMSE 2017 : International Conference on Mathematical and Computational Methods in Science and
Engineering
Conference Location : Cape Town, South Africa
Conference Dates : November 02-03, 2017

World Academy of Science, Engineering and Technology
International Journal of Mathematical and Computational Sciences

Vol:11, No:11, 2017

O
pe

n 
Sc

ie
nc

e 
In

de
x,

 M
at

he
m

at
ic

al
 a

nd
 C

om
pu

ta
tio

na
l S

ci
en

ce
s 

Vo
l:1

1,
 N

o:
11

, 2
01

7 
pu

bl
ic

at
io

ns
.w

as
et

.o
rg

/a
bs

tr
ac

ts
/5

64
30

.p
df

ISNI:0000000091950263International Scholarly and Scientific Research & Innovation 11(11) 2017 1

https://publications.waset.org/abstracts/56430.pdf

