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Conditional Probability Distribution: Gaussian

Parameter Value Standard Emor t Statistic
Constant 0.0480829 0.0542898 0.885671
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Conditional Probability Distribution: Gaussian

Parameter Value Standard Ermor t Statistic
Constant 0.0347595 0.0455256 0.763515
AR{1} 0381336 0.595023 0640876
AR{2} -0.0922561 0.121248 -0.760886
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ARIMA(1.1,2) z2sall -3

Conditional Probability Distribution: Gaussian

Parameter Value Standard Error t Statistic
Constant 0.07153563 0.0912552 0.784134
AR{1} -0.437824 1.01512 -0.431304
MA{1} 0659683 1.018 0.648022
MA{2} 0.114829 0215623 0.532546
Variance 143713 0.0463916 309782
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Time Series Plot of Daily Prices Oil World 2010-2013 Forecast
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Study and Analyze the Time Series of Daily Prices Oil World by Using

ARIMA(p,d,q) Models
Mayadah Khalil Ghaffar
Dept of physics , College of Science , Tikrit University , Tikrit, Iraq

Abstract

The research aims to use the ARIMA models to study and analyze the time series of Daily Prices Oil World
2010-2013 to find the best model for prediction. The results of the application showed that the appropriate and
efficient model for the representation of time series data is the ARIMA (2.1.1). According to the estimation
results of this model, the prediction results time series of Daily Prices Oil World for the period 2010-2013 were
consistent with those of the original time series
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