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Abstract:
Tiis research aims to identify the best forecasting model of Stock Prices o
be more accurate regarding the problem of Financial Time Series
Flugtuations .
In this study comparison between DSGE model, Dynamic  Factor Maodel,
Vector Auto-Regression Model. This study reaches that using combining
DSGE model and Dynamic Factor Model with Vector Auto-Regression
Model is the best and the most accurate in forecasting Stock Prices. The
applied study with agroup of daily data of Stock Prices of commercial
inte_wational  Bank (CIB). The rescarch recommends extending the use of
time series analysis as an effective tool in studying many financial variables
and forecasting of it. Also, the research emphasizes the importance of
volatility in this kind of data not only as avariable has an impartant but also
as @ necessary explantory variable in understanding the behavior of many
variables in finance ,
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