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 ملحق الدراسة
)(1-ACFPACF(Lindex) 

       
Autocorrelation  Partial Correlation  AC  PAC  Q-Stat Prob 
       
      1   0.986  0.986  204.99  0.000 
                   2   0.966 -0.182  402.97  0.000 
                   3   0.944 -0.068  593.02  0.000 
                   4   0.924  0.054  775.72  0.000 
                  5   0.901 -0.082  950.54  0.000 
                  6   0.878 -0.049  1117.1  0.000 
                  7   0.854  0.005  1275.5  0.000 
      8   0.830  0.013  1426.1  0.000 
      9   0.805  0.107  1568.3  0.000 
      10   0.778- 0.024  1702.0  0.000 
           11   0.749- 0.085  1826.4  0.000 
            12   0.720  0.006  1942.0  0.000 
          13   0.692  0.018  2049.2  0.000 
            14   0.665  0.039  2148.9  0.000 
            15   0.640  0.033  2241.7  0.000 
            16   0.617  0.019  2328.3  0.000 
            17   0.594 -0.033  2408.9  0.000 
            18   0.570 -0.037  2483.5  0.000 
            19   0.546  0.012  2552.5  0.000 
            20   0.522 -0.036  2615.9  0.000 
            21   0.498 -0.022  2673.9  0.000 
         22   0.474 -0.018  2726.6  0.000 
          23   0.451  0.026  2774.7  0.000 
          24   0.431  0.033  2818.7  0.000 
             25   0.411 -0.016  2859.1  0.000 
             26   0.392 -0.012  2895.9  0.000 
            27   0.372 -0.018  2929.3  0.000 
             28   0.352 -0.011  2959.4  0.000 
             29   0.332 -0.056  2986.2  0.000 
               30   0.311  0.007  3009.9  0.000 
               31   0.290 -0.029  3030.7  0.000 
               32   0.271  0.048  3048.9  0.000 
               33   0.255  0.068  3065.2  0.000 
               34   0.240 -0.042  3079.6  0.000 
               35   0.225 -0.007  3092.3  0.000 
           36   0.211  0.047  3103.6  0.000 

(%5))n
11.96(0.14 ±≈±

 
 
 





)(2-ACFPACF
(∆Lindex)

       
Autocorrelation  Partial Correlation  AC  PAC  Q-Stat Prob 
       
      1   0.349  0.349  25.522  0.000 
      2   0.157  0.041  30.733  0.000 
       3   0.133  0.076  34.489  0.000 
       4   0.150  0.088  39.255  0.000 
       5   0.085 -0.004  40.799  0.000 
       6  -0.005 -0.061  40.804  0.000 
       7  -0.014 -0.017  40.844  0.000 
      8   0.108  0.124  43.358  0.000 
       9   0.110  0.048  45.985  0.000 
       10  -0.012 -0.079  46.018  0.000 
       11   0.075  0.101  47.276  0.000 
       12  -0.066 -0.169  48.241  0.000 
       13  -0.145 -0.132  52.913  0.000 
       14  -0.121 -0.020  56.196  0.000 
      15  -0.148 -0.082  61.124  0.000 
       16  -0.018  0.107  61.197  0.000 
       17  -0.008  0.021  61.212  0.000 
       18  -0.044 -0.016  61.650  0.000 
       19   0.003  0.016  61.653  0.000 
       20  -0.013 -0.058  61.692  0.000 
      21  -0.064 -0.018  62.648  0.000 
       22  -0.127 -0.108  66.414  0.000 
      23  -0.043  0.099  66.845  0.000 
      24   0.007  0.065  66.855  0.000 
       25   0.066  0.040  67.889  0.000 
       26   0.032  0.033  68.129  0.000 
       27   0.005 -0.100  68.134  0.000 
       28   0.066  0.021  69.200  0.000 
       29   0.007 -0.041  69.211  0.000 
       30  -0.020 -0.008  69.314  0.000 
       31  -0.069 -0.007  70.484  0.000 
       32  -0.093 -0.089  72.611  0.000 
       33  -0.023  0.058  72.742  0.000 
       34   0.001 -0.040  72.742  0.000 
       35  -0.043 -0.071  73.211  0.000 
       36  -0.071 -0.052  74.476  0.000 

(%5))n
11.96(0.14 ±≈±
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ABSTRACT. This paper investigates the time series of the Saudi Arabian stock market 
index, in order to build a model for forecasting in short run. It uses monthely data 
covering the period from March 1985 to June 2002. The Box – Jenkins methodology or 
what it is somes times called autoregressive moving average model. 

 According to different methodes and tests, the autoregressive model of degree one is 
the best model fitting the data. The seasonal pattern of the series has little effects on the 
model. 


 
 
 
 
 
 
 

 




