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1- Artificial Neural Network.
2- .Functional Form.
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1- Outliers.

2- Group Method of Data Handing.
3- External Criterion.

4- Ivakhnenko .
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1- Scott & Hutchinson.

2- Muller & Ivakhnenko.

3- Water et al.

4- Lemke.

5- Pandya et al.

6- Howland & Voss.

7- Malik & Nasereddin.

8- Cascaded artificial neural net work.
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1- Srinivasan.
2- Identification.
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1- Anastasakis.
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1- multiple-regression.
2- Evolutionary.
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1- New York Mercantile Exchange(NY MEX).
2- International Commercial Exchange.

3- West Texas Intermediate.

4- Heating oil.

5- PVM Consulting Company.
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1- Macro Hill Plats.
2- www.eia.org.

3- Moving Average.
4- DOW.
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1- Gencay.
2- Shambora & Rossiter.
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Dependent Variable: D(Y)

Method: Least Squares

Date: 10/06/08 Time: 23:38

Sample (adjusted): 2004 2041

Included observations: 38 after adjustments
Convergence achieved after 57 iterations
Backcast: OFF (Roots of MA process too large)

Estimated MA process is noninvertible

Variable Coefficient ~ Std. Error  t-Statistic Prob.
c 2.730261 0.940312  2.903568  0.0065
AR(1) 0.088576  0.075711 1.169916  0.2504
AR(2) 0.089148  0.228334  0.390428  0.6987
MA(1) 0.662749  0.213323  3.106778  0.0039
MA(2) -0.987610  0.325603 -3.033173  0.0047
R-squared 0.546472 Mean dependent var 2.342105
Adjusted R-squared 0.491498 S.D. dependent var 8.315652
S.E. of regression 5.929833 Akaike info criterion 6.519948
Sum squared resid 1160.376  Schwarz criterion 6.735420
Log likelihood -118.8790  F-statistic 9.940703
Durbin-Watson stat 1.803923 Prob{F-statistic) 0.000022
Inverted AR Roots 35 -.26
Inverted MA Roots 72 -1.38
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