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Abstract

0il price is related to the national economy and people’s livelihood. This paper selects the price
data of 92# gasoline for price adjustment date from January 2013 to November 2018 in Beijing.
The residual autoregression model is used to investigate its fluctuation trend, extract its internal
change rule and make prediction, which can provide reference for the government to adjust and
control price, enterprises to make production decisions and people to maintain normal life and
production order.
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Figure 1. Sequence diagram of 92* gasoline price from 2013 to
2018 (August) in Beijing
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Figure 2. The fitting effect of two trend-fitting models
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Figure 3. Residual and its square after the first trend effect
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Figure 4. Autocorrelation and partial autocorrelation of residual sequence

B 4. REFTIBEXEFREEXE

Table 4. Fitting the AR (1) model to the residual sequence
T4 XTREFTIHE AR (1)K

5iH Mg
arl —0.8969
aic -90.6

BEAh, b bR 1R A BT DF RS, ARHEARZE AL AN, BT[-0.8969] <1, HI5E IR %E
FEB R

MG AR (DIERLJE KPR ZE P AT AU Ak 6, SEIR 6 Bir ANSEIR 12 Bri 4> LB Siit& /) P {E (R
S)YEERTEENAF o, ProazFoAaesE 4 aifehLrEm AR, o BUE Xz 5 5 gt 7 i

Table 5. White noise test
=5 ARERIE

TiH HfE
ZEIR 6 By 0.82
FEIR 12 By 0.8513

BT LB AE 5T 2013 45 1 H £ 2018 4 10 A 1 927 H ks 5741, AT 1 4~ ik 2
H B AR
x, = 7.958—0.0007611¢% +0.000005572¢> + ¢,
{gt =-0.8969¢,_, +e¢,, e ~N(0,0.02867)

AL SR B S AT T B AR . BT 92W RIS E 2013 4E 1 H & 2018 4E
10 H K EAR A — AT 18] ¢ 1) = IR R E i sl 34

A% 2 [ ] B T 2018 4 9 AT 10 H MAb R 925 i Bt i 6 Fiaw, MiXHR 2%
RIS A2 H AL, AR BRI B . YRR B EIEEADR G R 2013 45~2018 4 9274

DOI: 10.12677/ass.2019.811257 1893 FES R ERTH


https://doi.org/10.12677/ass.2019.811257

SN

I REBIE FE R AT 5 BB S AL

Table 6. Table of predicted values, true values and relative errors
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Figure 5. Confidence interval comparison of conditional heteroscedasticity
and homogeneity of variance
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