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The analysis of permanent and temporary fluctuations of Brent Oil & Relative Industries Index With Gold, Currency
Index: Network Approach
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analysis of permanent and temporary fluctuations of Brent Qil & Relative Industries Index With Gold, Currency Index:
Network ApproachTeymour MohammadiAbdol Rasoul GhasemiAtefeh TaklifAli Sadegheinin this study, we employed
the CGARCH model, the vector auto-regression and graph analysis, to analyze permanent and temporary fluctuations
of Brent oil, gold, currency, petrochemical and petroleum industries index and Tehran stock exchange index. Data of
this study includes the daily and weekly observations of the above variables from YooA to YolA. The results showed that
the fluctuations of Brent oil prices, oil and petrochemical industries were the most affected. Therefore, in the short
term, these fluctuations in oil and related industries have the greatest impact on fluctuations in the stock market,
currency and gold in Iran. However, according to daily and weekly data, permanent gold fluctuations and Tehran Stock
Exchange index have the most impact on the volatility of other variables. In addition, based on daily data, the
fluctuations of the oil products index, exchange rate and gold are the most important given the criteria
.presented
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