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Abstract

The thesis aimed to study and analyzed the monthly data of the money
supply in the narrow (M1), wide (M2) and widest (M3) accuracy for Qatar State
from the period January 1982 till December 2006. That was done because of
the most important role in stationary of money, then the economic stationary of
the developed and growing states. The student used ARIMA models in
forecasting for the coming four years (the period from January 2007 till
December 2010), and that what named as Box-Jenkins methodology. The
thesis attained that the monthly time series for money supply is non-stationary
and has a trend, which was because of the inflation of money which, happened
in the State after January 2003. And that what required the first differences to
change the sires to time series stationary, then the student gain of most
competent models for the forecasting to the future period.

The thesis forecasted for the future monthly data for money supply (M1)
using the model ARIMA (1,1,1), forecasting for the future monthly data for
money supply (M2) using the model ARIMA (3,1,3). Then the forecasting for the
future monthly data for money supply (M3) was using the model ARIMA (1,1,0).
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FINAL PARAMETERS:
Number of residuals 298
Standard error 462.07842
Log likelihood -2249.9688
AIC 4505.9377
SBC 4517.029

Analysis of Variance:
DF Adj. Sum of Squares Residual Variance

Residuals 295 63062626.6 213516.46
Variables in the Model:

B SEB T-RATIO APPROX. PROB.
AR1 .98489 .035294 27.905585 .00000000
MA1 .94930 .058161 16.321731 .00000000
CONSTANT 116.09705 78.439934 1.480076 .13992015
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FINAL PARAMETERS:
Number of residuals 298
Standard error 720.93926
Log likelihood -2383.0529
AIC 4772.1057
SBC 4783.197

Analysis of Variance:
DF Adj. Sum of Squares Residual Variance
Residuals 295 154058889.5 519753.42

Variables in the Model:

B SEB T-RATIO APPROX. PROB.
AR1 .99306 .01514 65.572039 .00000000
MA1 .90413 .03833 23.585864 .00000000
CONSTANT 552.41670 418.80617 1.319027 .18818299
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FINAL PARAMETERS:
Number of residuals 299
Standard error 1952.9117
Log likelihood -2688.9157
AIC 5381.8314
SBC 5389.2323

Analysis of Variance:
DF Adj. Sum of Squares Residual Variance

Residuals 297 1133534923.4 3813864.1

Variables in the Model:

S B SEB T-RATIO APPROX. PROB.
AR1 -.44044 .052098 -8.4540806 .00000000
CONSTANT 385.13831 78.486545 4.9070616 .00000153
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