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O ABSTRACT 0O

This study aims to study and predict the behavior of Bemo Saudi Fransi share price,

and to achieve this goal, ARIMA models have been relied upon to find the best model for
predicting the price of this stock, relying on daily data for Bemo Bank's closing price for
the period from October 1, 2009 to 30 October 2018 with daily views of 1702 views.

The study found that the best model is ARIMA (1,1,1). Based on this model, the share
price was predicted as it gave accurate results and matches actual values.

Keywords: Close Price, ARIMA Models, Dickie Fuller Test, Extended Dickie-
Fuller Test, Self-Bonding, Partial Self-Bonding.
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Method: ARMA Maximum Likelihood (OPG — BHHH)
Date: 01/28/20 Time: 15:10
Sample: 1 1702
Included observations: 1702
Variable Coefficient Std. Error t-Statistic Prob.
C 894.5774 565.5074 1.581902 0.1139
AR(1) 0.998699 0.001063 939.3848 0.0000
MA(1) 0.114552 0.011185 10.24144 0.0000
SIGMASQ 508.3505 1.901604 267.3273 0.0000
R-squared 0.998285 Mean dependent var 716.3483
Adjusted R-squared 0.998282 S.D. dependent var 544.5429
9.07738
S.E. of regression 22.57317 Akaike info criterion 1
9.09016
Sum squared resid 865212.6 Schwarz criterion 5
Log likelihood -7720.851 Hannan—Quinn criter. 9.082113
F—statistic 329394.6 Durbin-Watson stat 1.988769
Prob(F-statistic) 0.000000
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