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Study of Iranian oil shock and the prediction of Iranian oil export by using
time series

ABSTRACT

According to the issues which world is facing and at the top them the issues which Iran is facing, attention
to the Iranian oil export and oil price fluctuation is so important. Politics has a great effect on economy in
Iran; specially sanction which had a magnificent effect on economy in recent years. As a result of that, in
this article (study) by using two data series of Iran oil export which are belong to the years 1357 to 1391
and 1363 to 1391 and considering a univariate time series model, the attend of Iran oil export to the year
1394 has been predicted. Suitable time series models which have been chosen are AR(6) and ARMA(1,2).
The result of this study express that the Iran oil export is descended dramatically and they prove that the
dependence of time series data to the oil shock as well.
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