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Abstract

We first identify the stability of the sequence by time series observation, and then make a smooth
processing of the data, and finally determine an ARMA model to analyze the four states on the
border with Mexico (California State (CA), Arizona, State (AZ), New Mexico State (NM) and Dexa
Wales (TX)) Energy distribution evolution Law.
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Figure 1. Energy consumption in the states
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Table 1. Unit root test of energy consumption

= 1. BEIRHZRIE A BARIGLE

Test critical values

t_Statistic

0.01 Level —3.58
0.05 level —2.93
0.1 level —2.60
Date: 02/12/18 Time: 08:08
Sample: 12025
Included observations: 49
Autocorrelation Partial Correlation AC PAC Q-Stat Prob
[ [ 1 0.253 0.253 3.3337 0.068
(s (N 2 0.148 0.089 4.4918 0.106
1 I g 3 0.005-0.056 4.4931 0.213
(= (- 4 0.171 0.182 6.1107 0.191
@t (i 5 0.152 0.087 7.4150 0.192
g g 6 0.050-0.051 7.5608 0.272
(e @t 7 0.143 0.150 8.7778 0.269
(- @ 8 0.178 0.118 10.698 0.219
l I (o 9-0.024-0.186 10.734 0.294
1 | I I 10-0.023 0.000 10.768 0.376
1 I g 11 0.014 0.050 10.781 0.462
1o s 12-0.062-0.205 11.043 0.525

Figure 2. Self-correlation and partial correlation analysis of sequence X
first-order Difference
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Table 2. Comparison of the results of the fitting estimates of four models
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Model Variable Coefficient t-Statistic Prob AIC SC
R-squared
AR(1) 0.912716 16.04045 0.0000
AR(1)MA(1) 0.153379 -3.963158 —3.846208
MA(1) —0.946758 —25.50664 0.0000
AR(1) 0.902022 13.45634 0.0000
AR(1)MA(2) MA(1) -0.812512 —4.859949 0.0000 0.148997 —3.938801 —3.782868
MA(Q2) —-0.129789 —0.821248 0.4159
AR(1) 1.046339 6.219181 0.0000
AR(2)MA(1) AR(2) —0.143460 —0.919842 0.3628 0.136415 —3.918400 —3.760941
MA(1) —0.946134 -21.57116 0.0000
AR(1) 0.207469 0.189544 0.8506
AR(2) 0.683526 0.680705 0.4998
AR(2)MA(Q2) 0.715318 —5.231306 =5.097991
MA(1) —0.514549 —0.498525 0.6207
MA(2) -0.974222 —-0.765656 0.4482
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Figure 3. Comparison diagram of model inspection
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