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1. Auto Regressive Integrated Moving Average.
2. Heuristic.
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1. Song & Chissom.
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1. Liguistic Variable.
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1. Fuzzy Logic Relations (FLR).
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1. Fuzzy Logic Relations Group (FLRG).
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1. Augmented Dicky -Fuller test statistic.
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1 1/17/2012 112.24 A2—A1,A3 - - -
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2 1/18/2012 111.78 Al—Al1,A2 - Al 111.25
1
T

3 1/19/2012 111.59 Al—Al1,A2 - Al 111.25
1
T

4 1/20/2012 111.37 Al—Al1,A2 - Al 111.25
1
T

5 1/23/2012 111.78 Al—Al1,A2 - Al,A2 112.2375
1
T

6 1/24/2012 111.49 Al—Al1,A2 - Al 111.25
1
T

7 1/25/2012 110.7 Al—Al1,A2 - Al 111.25
1
T

8 1/26/2012 111.26 Al—Al1,A2 - Al,A2 112.2375
1
T

9 1/27/2012 111.31 Al—Al1,A2 - Al,A2 112.2375
1
T

10 1/30/2012 111.11 Al—Al1,A2 - Al 111.25
1
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Dependent Variable: D(POIL)
Method: ML — ARCH
Date: 01/07/13 Time: 11:15
Sample (adjusted): 3/30/2010 3/26/2012
Included observations: 520 after adjustments
Convergence achieved after 11 iterations
Variance backcast: ON
GARCH = C(3) + C(4)*RESID(-1)"2 + C(5)*GARCH(-1)

Coefficient Std. Error z-Statistic Prob.
C 0.152727 0.061377 2.488359 0.0128
AR(1) 0.231658 0.050960 4.,545914 0.0000

Variance Equation
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C 0.146879 0.054142 2.712847 0.0067
RESID(-1)"2 0.206387 0.034175 6.039195 0.0000
GARCH(-1) 0.704346 0.057475 12.25489 0.0000

R-squared 0.043177 Mean dependent var 0.088000
Adjusted R-squared 0.035745 S.D. dependent var 1.276124
S.E. of regression 1.253109 Akaike info criterion 3.119969
Sum squared resid 808.6952 Schwarz criterion 3.160871
Log likelihood -806.1919 F-statistic 5.809874
Durbin-Watson stat 2.006382 Prob(F-statistic) 0.000140
Inverted AR Roots .23
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