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Abstract

This study aims to find out the effect of both crude oil and gas
prices on the net value of Arab investor's transactions in the
Egyptian Stock Exchange, as well as the effect of both crude oil
and gas prices on the percentage of their transactions on the
Egyptian Stock Exchange, and the researcher used linear
regression analysis as well as self-regression analysis of time
series for the research variables To test the statistical
hypotheses, where the time series for monthly crude oil prices
and the time series for monthly gas prices were used as
independent variables, the time series for the monthly net
transactions of Arab investors and the time series for the
percentage of their net monthly transactions as dependent
variables, in the period from January Y:Ye to August Y:Y-.

representing 1A Watch every time series.

The study found, using linear regression analysis, that there is a
statistically significant effect of the price of crude oil on the net
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transactions of Arab investors at the level of significance of o/
and the value of R" of the regression model of ¢,%7, and also
there is a statistically significant effect of the gas price on the
percentage of Arab investors' transactions at the level of The
significance of ©7 and the R" value of the regression model is
A,Y7., and as for the effect of gas, the study concluded that there
Is no statistically significant effect of the gas price on the net
transactions of Arab investors and there is no statistically
significant effect of the gas price on the percentage of their
transactions, and given the decrease in the explanatory power of
the proposed regression models, The self-regression models and
integrative moving averages "ARIMA" have also been used in
an attempt to arrive at models with greater explanatory power.
The Arima model for the effect of the price of crude oil on the
value of Arab investors' transactions at a significant level of ©7
and the R" value of the Arima model was reached at £4,°7. As
for the rest of the hypotheses, their R™ was low, which means
that the causal relationship to explain the dependent variable on
the basis of the independent variable is weak. Also perform a
path analysis to establish the probability of a causal relationship
between the variables.

key words:

Crude oil price, gas price, trading value, Arab investors,
percentage of transactions, stock exchange, linear regression
analysis, self-regression analysis, path analysis, time series,
indirect investment, economics.
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