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( ABSTRACT)

The market for natural gas in the United States follows a yearly
price pattern of high prices during the winter heating season
and lows during the summer nonths. During the winter heating
season the daily and weekly price fluctuations for natural gas
are normally related to anbient air tenperature and ot her

weat her rel ated phenonenon. This paper exam nes a natural gas
price forecasting nodel devel oped by the U S. Departnent of
Energy, Energy Information Agency (EIA). This paper proposes
that a nore accurate forecasting nodel can be created fromthe
El A nodel by focusing on forecasting price during only the

w nter heating season and by adding other variables to the EIA
nmodel . The forecasting results of the core EIA nodel are
conpared to the results of other linear regression nodels.
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