Ay g Aslaall g Astlal) il yal) Adaa
ISSN 2352-9962
2017 o)) s> - ) 222l

N
)

OEBUniv.Publish

2016-1986 5,2l MS-ARFIMA gisai Jlaaials daallal) Jadil) jlauad 59 yuad b ¥ 4jlia
A non-linear approach to the global oil price process using the MS-ARFIMA
model 1986-2016
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Abstract

This paper aims to study the process
of oil crude prices for the period
02/01/1986 to 17/10/2016 using both
of ARFIMA model for testing the
long memory and MSW Markov
Switching for nonlinearity
estimations, The results show that
there is a long memory for the series
of oil prices in our period, and the
optimum estimate model is MS-
ARFIMA(2,3,0.17,1).

Keywords : Oil crude prices,
nonlinearity approach, long memory,
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