A Comparison of Natural Gas Spot Price Linear Regression Forecasting Models

Figure F-19

1.5000

Equation 3 using Variables SP[-
4],F2LAG4, TDEVAL4,STORDEV

—e— Equation 3 Weekly Dev of OLS
Forecast from Actual Spot Price

1.0000

0.5000 A
f

0.0000

&
[ —o |

-0.5000 ‘W

s

-1.0000

-1.5000 4

-2.0000

11/01/1996
01/01/1997
03/01/1997
05/01/1997
07/01/1997
09/01/1997
11/01/1997

D.W. Ryan
C:\-t\Thesis Fig F-19-20 5-16-2001

01/01/1998

03/01/1998

05/01/1998
07/01/1998

Page 68

09/01/1998

11/01/1998

01/01/1999
03/01/1999

05/01/1999

07/01/1999

09/01/1999

11/01/1999

01/01/2000

03/01/2000




