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Abstract: Financial market indicators are considered among the best financial market analysis tools
and one of the most important economic indicators used to predict the future situation of the market,
this is why the analysis and modeling of financial market indicators is considered a measure of the
degree of market efficiency and tool for economic forecasting .The Moving average autoregressive
models (ARIMA) of Box-Jinkins is considered of the most important methods used for achieving this
goal. Through this paper we aim to analyze the evolution of the Dow Jones Industrial index of New
York Bourse during the period of the month of January 2006 to February 2014 in order to know the
direction of changes in this index and predict future worth.

Keywords: Indicators of financial markets, Dow Jones indicator, Box-Jenkins, Prediction.
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Dependent Variable: DJ_SA
Method: Least Squares
Date: 03/13/14 Time: 17:12
Sample (adjusted): 2006M02 2014M02
Included observations: 97 after adjustments
Convergence achieved after 9 iterations

Bisbos Y45 DBERE b i

Wihos MO Wendent VPO PR¥SY  Mfddrea
Adjusted R-
406.4751 S.D. dependent var 0.053763 squared
S.E. of
14.81806 Akaike info criterion 395.3975 regression
Sum squared
14.87115 Schwarz criterion 14852221 resid
Log
14.83953 Hannan-Quinn criter. -716.6761 likelihood
Durbin-
L3089 Wtk
73 Roots
Inverted MA
54 Roots
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