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Initial; RSS=15.4659 b=-0.142961] 0.142961
Iteration 1: RSS=15.1893 b=-0.0555756 0.129881
Iteration 2: RSS=15.1463 b=-02.83269E-1 0.157869
Iteration 3: RSS=15.1044 b=0.0756419 0.228475
[teration 4: RSS=15.0087 b=0.210329 0.3701231
[teration 5: RSS=14.8534 b=0.437608 0.608222
Final: RS5S=14.8426  .....stopped on criterion 2

Summary of firted model for: SUPPLY.DATA

Parameter Estamate Stnd.error T-value  P-value
AR(1) 51574 37771 2.36546 .017530
MA(1) 69253 33490 2.06787 .41349

MODEL FITTED TO DIFFRENCE OF ORDER 1
ESTIMATED WHITE NOISE VARIANCE =0.15461 WITH 96 DEGREE OF FREEDOM

ESTAMATED WHITE NOISE STANDARD DEVIATION (STD ERR)=0393205
CHI-SQUAR STATISTIC ON FIRST 20 RESIDUAL AUTOCORRELATION =28.39057
WITH PROBABILITY OF A LARGER VALUE GIVEN WHITE NOISE =0.919652
BACK FORE CASTING:NO NUMBER OF ITERATION PERFORMED:6
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variable:CROSS49.COFFS (lenght =50}
(1)-0.080701 4

(2)-.204044

(3)-0.21924

(4)-0.118724

(5) -0.0453899

(6)0.210511

(7)0.0427685

(8)0.0618679

(9) 0.0747966
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variable:RESPONSE.DATA  (lenght =50)

(1)-0.45094
(2) -1.14015
(3)-1.15418
(4) -0.663402
(5) -0.241335
(6) 1.17629
(7) 0.23889
(8) 0.3478503
(9)0.417954
(10)-0.084188
(11)0.0865745
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vanabie:.TRANSFER.DATA  (ilenght =99)
(1)0 (40) 18.5 (79)17.42
(2)0 (41) 15.76 (80)17.89
(3)0 (42)17 .4 (81)18.86
(4)0 (43)16.39 (82)20.44
(5)16.51 (44)15.53 (83)20.97
(6)16.23 (45)15.89 (84)20.44
{7) 16.98 (46)15.06 (85)22.55
(8)15.99 (47)16.94 {86)18.76
(9)27 .43 (48)13.46 (87)17.29
(10)27.7 (49)1304 (88)15.71
(11)28.44 (50)15.7 (89)16.28
(12)18.6 (51)14.51 (90)20.05
(13)9.08 (52)14.55 (91)14.85
(14) 22.31 (53)15.3 (92}16.81
(15)10.919 (54)15.47 (93)15.98
(16)17.04 (55)17.44 (94)17.3]
(17)15.66 (56)16.66 (95)22.35
(18)16.68 (57)15.29 (96)15.78
(19)17.6 (58)15.43 (97)16.85
(20)19.16 (69)16.25 (98)12.04
(21)18.6 (60)16.14 (99)16.15
(22)21.55 (61)15.66
(23)22.71 (62)17.69
(24)14.85 (63)15.63
(25)17.74 (64)16.06
(26)15.71 (65)19.18
(27)16.87 (66)16.85
(28)16.78 (67)16.46
(29)15.42 (68)15.19
(30)17.6 (69)15.47
(31)16.7 {70)15.54
[32)20.99 (71)14.97
(33)19.19 (72)17.44
(34)17 .4 (73)17.73
(35)17.84 (74)17.99
(36)16.83 (75)17.68
(37)15.42 (76)18.32
(38)15.96 (77)17.8
(39)16.97 (78)17.74
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Initial: RSS=18.6994 b=-0.49641

lteration 1: RSS=16.041 b=0.743373
lteration 2: RSS=14.484 b=0.93144

lteration 3: RSS=14.2224 b=0.981222
Iteration 4: RSS=14.0258 =1.004447

Final: RSS=14.0192 ... stopped on criterion 2

Summary of fitted model for: SUPPLY.DATA

Parameter Estamate Stnd.emror T-value P-value
MA(1] 1.00632 05851 2.53738 0421

MODEL FITTED TO DIFFRENCE OF ORDER
ESTIMATED WHITE NOISE VARIANCE =0.146033 WITH 96 DEGREE OF FREEDOM .

ESTAMATED WHITE NOISE STANDARD DEVIATION  (STD ERR)=0382143
CHI-SQUAR STATISTIC ON FIRST 20 RESIDUAL AUTOCORRELATION =8.4558
WITH PROBABILITY OF A LARGER VALUE GIVEN WHITE NOISE =0.981468
BACK FORE CASTING:NO NUMBER OF ITERATION PERFORMED:S
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X (50) = 1.29 (13.71) - 0.78 (12.87) + 0.31 (24.7883) - 2.29 (-0.107) +
2.07 (0.016) - 0.78 (0.12)=15.7
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X (100) = 1.29 (12.79) - 0.78 (13.52) + 0.31 (28.35) - 2.29 (0.198) +
2.07 (0.102) - 0.78 (0.46)=13.75
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5- OPLC Bulletin , OPEC, Vienna 1990-1998.

6- Argus Working Paper, Argus Energy Rescarch Organization, London 1990-1998.

7- Platte  Working Paper, Platte Linergy Dinrgy Rescarch  Organiziation, London

1990-1998.
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9- Jenkins, J. M. and Waltts. D. G. (1968), Spectral Analysis and its Applications,
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