Humanities & Natural L ) g 4Ly a slal) Al
Sciences Journal (NSP :isiailly Aasaa Agale Alna
ISSN: (e) 2709-0833
www.hnjournal.net 4.91 = 2022 plall Al Jalas

Cadl) Ol

& b il | o el | g il 39 @ MIDAS e | cuteind ‘el | i 1 ol | 5390050 10 shhutont|
Gutuintuel| il 90| ($ ol | it ) (el i ]| i

coad) (e Aaala (Ao aslall LS cae lusal) cliasy) M !
fawazkassim20@gmail.com : s i<l
HNSJ, 2023, 4(8); https://doi.org/10.53796/hnsj4817

£2023/07/25 :Jsl) s +2023/08/01 : ,aa ks
aliial)

sl e e Auesudd) Vol Caya Hleud Gl i dslal MIDAS zila aladial ) duhll ciéss
PDL Almon (Step) zaa sl Jlga alasisls MIDAS #3sa8 oo ) dchall cdas LS cdiaall doyggenll 8 40 )gdl)
—2017) 8pa) DA clibdl e aguls DA (w0 «(U-MIDAS (Beta lags «Exponential Almon lags <ags
piall C¥aee @lls cbia Ly dalie (312) s dacsnd) Cipall Jladd @i Jiia & Sy (22022
dadall Ligina Ipaii <ujelil MIDAS zila o) ) deagill a3 Jalailly daahpall (DA (e c5aliia (72)anas dayedl)
MIDAS BETA zisai oIS dlalidl chlidl DA ey dupedl) adaill cVane o el Cipall jau
clasteall juleal sl 3 aS8RY 50l & 3laill (il LAGS

adzaill C¥axe (i yall Hlaud (MIDAS 73 5ai idalidal) cilalst)


http://www.hnjournal.net/

HNSJ Volume 4. Issue8  Asiasll 4y g40al) B pdidatl) ciina o Cipuall jmod 5 LSRN jof LRl i A )3 8 MIDAS 4iidal) Ayt 3H cilas ) 3 gad aladiud

RESEARCH TITLE

USING THE MIDAS DIFFERENT TIME FREQUENCIES MODEL TO STUDY
THE EFFECT OF ASYMMETRIC FLUCTUATIONS IN THE EXCHANGE RATE
ON INFLATION RATES IN THE REPUBLIC OF YEMEN.

Fawaz Hassan Ahmed Al Qasimi!

! Assistant Professor of Statistics, College of Administrative Sciences, University of Aden, Yemen.
Email: fawazkassim20@gmail.com

HNSJ, 2023, 4(8); https://doi.org/10.53796/hnsj4817
Published at 01/08/2023 Accepted at 25/07/2023

Abstract

The study aimed to use MIDAS models to model the impact of weekly dollar exchange rate
fluctuations on monthly inflation rates in the Republic of Yemen. By applying it to the data during
the period (2017-2022), the weekly exchange rate fluctuations were represented by (312)
observations, while the monthly inflation rate fluctuations were represented by (72) observations.
Through the study and analysis, it was concluded that the MIDAS models showed an estimate
Significantly, to model the weekly exchange rate on the monthly inflation rates, and through
differentiation tests, the MIDAS BETA LAGS model was the best estimated model because it had

the lowest values of the information criteria.
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