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Abstract

This study addressed theuse of Auto Regressive Fractionally
Integrated Moving Average modelSRFIMA(p,d,q) and Artificial Neural
Networks (ANN)to predict the prices afrudeoil based on the data of the
daily time seriesfor crudeoil at the American State of Texé&®m 30" of

Sep,2013 to9" Mar, 2018

Through applying Auto Regressive Fractionally Integrated Moving
Average modelsAs a groubof ARFIMA samplesare suggested and
compared among them by AICBIC and selected the sample of
ARFIMA(1,0.375,1) according to the lowest previous standards whereas
usingArtificial Neural Networks (ANN) shows that MLP{25-1) is the best
and the lowest valueBRMSE, MAE from the suggested Artificial Neural

Networks.

The study outcomes show that MLFPZ2-1) Artificial Neural
Networks are better in prediction in comparison with Auto Regressive
Fractionally Integrated Moving Average models ARFIMA(1,0.375,1)

because ofiaving less accurate prediction vaRBISE, MAE.
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BIC Bayesian Information Criterio
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MLP Multilayer Perceptron
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MSW Markov Switching
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5/3/2018 61.35 58.46 2.89
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7/3/2018 60.89 56.30 4.59
8/3/2018 61.16 55.62 5.54
9/3/2018 62.29 55.05 7.24
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