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Abstract :

The aim of this study is to

identify the methodology of Box-
Jenkins which is one of the most
important econometrics methods
used in time series modeling of
various types because it provides
good results when applied.
Therefore we  applied this
methodology to the daily prices of
the shares of Al Rajhi bank during
the period from 03 January 2016
to 30 June 2016 in order to analys
the daily movement of the Bank’s
shares prices and we conclude
that the methodology can be
relied upon in modeling and
prediction in future.
Keywords: shares, methodology
of Box-Jenkins, Al Rajhi Bank’s
shares prices, prediction of shares
prices.
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Lag Length: 0 (Automatic - based on SIC, maxlag=12)
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