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actual trading days during the period 2010 - 2018
and obtained 2464 views representing the closing
prices of the index from the official website of the
Dubai Financial Market. The researcher concluded
that the appropriate model for forecasting is the
ARIMA (1,1,0), as it showed high efficiency and great
ability to predict accurate future values at 98.70%.
It predicted the estimated values of the index for the
first two months of 2019 accurately. The values were
very close to the actual values of the Dubai Financial
Market Index. The study also showed that the general
trend of the Dubai Financial Market Index is an
upward trend, attracting and encouraging investment.
Moreover, the inefficiency of Dubai Financial Market
scored low level. The study recommends that investors
in the Dubai Financial Market need to study and
analyze the movement of the market index as a sign of
all fluctuations of share prices of companies listed in
the market, in order to identify the trends of the market
and have the right investment decisions.

Keywords: Time Series, , ARIMA Models.
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Abstract

This research seeks to build a random changes
model for the DFM index values, using time series
analysis models, which are Box - Jenkins models,
especially ARIMA (p, d, q) , then predicting future
changes to the values of the Dubai Financial Market
index, for the first two months of 2019. This would help
investors to have accurate assessments of the reality
of investment in the Dubai market and the movement
of the index in the future. Thus, they would act based
on these assessments by either investing in the market
by creating a portfolio close to the general index of
the market in the event of positive assessments, or
not investing in the event of negative assessments
and searching for other areas for investment. The
researcher relied on the daily closing prices of the
general index of the Dubai Financial Market in the
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oolsa g (ol SN LS, Y (SIA bLS,YI Gl JISa]
DI Ge cwliall z3gaill Lisal Ly ARIMA (p,d,q) gilas
Wl Huddl Zagaidl (Bl (5SS aan (P,) daad J3I HLaal
IS paiall ol sially SN 5laas Yl oo

Js Ladie 3,80s Lylo ¥l bl e5lS Jla 3 Lol —
M asbles Jatig ¢ (0) Zajall (o AlalSioy 5 580me Al )
(0) 3 atall el siall L3355 (P) (SIA land ¥l 435, agaa3

siuall Ll Lol Lkl puay aZy Al yall 838 3
sladly U5 HlEiul oo ST dlliy Jl oo Gswd alall
Y Lol 5,800 oo Ja s Ll

T gyaall Ll o I Lol,800 Y1 asghe safey g
305l N s Loy alandl Ll sie s Gl g ans
Talall Chm 3 enmy o pmead iy 5,38 I Lo siall 13a I
(2004 capsadt) A pasloasl Ly o555 o) 8580w Ll

ol e pladl gl Ly -
ool e Gl ol

CAiaad E;i O (Covariance) o yituall bl 655 Qi -
e Gualy Saiasdll G L)l Seaill e Suaias yuaiall Ludil
sl Gl suie Gy g3l o3l Aalaall Laydll

sl Llaa ¥l Thubll e 3auasily s pall s3a ol L
413 (2018) M/(2010) ale oo sutaall dusgyuall 353800 J3a
(1) a3, JSadl s e

(3 atall lug¥ly (Sl Hlaaiyl) dalinal) 2 3tastl 3.2
:AMRA

Autoregressive and Moving Average Models

Slass¥l ks a8l Ge Jsl (1954) Wold e Ll sy
Saa Allindl 23lally geas il Aatall bl Y 31l
Slasi¥l 2 igas aBlall Gaad gaidl au Gye g aladll sda o 6<a3
golas ST sa zigaill laay A atal Llug¥l ¢ igay 31l
gl alinal aieeMoy 4% gyal Lolas il (eShaa S51)
LS (Sary (A,p) ARMA 50,0l £ agaill 1agd 555 bl
LY Lireally 3 il figd aladl g2l
b=¢V tol s+t gl +otat
A6+ g ot ot Gy,
(Awajan etal., 2017) 1) Sus
Lualdl il fe 2 jle b 1 I a4, x(p) ¥
(5Bl e ) Lt
of e L) el St el 485 1(q) Y
zigald 5 Tessiaall Luzla Unsl

S

.;-LJaj._'l jl;hllﬂ -8 v

il e 8 g e p e S a8 0 LS

Lalal<ill 3 yatiall Glawgially (SIl ylaaiy) zitas 4.2
Integrated Moving Average Models Autoregressive (AMIRA)

nt Lawlaidl gilally giladl G g sl 1 o
= Ll e ¢ (d) danull (o S pall dalisall of 3,80l
o3l il o 3 L3l e calins siag (ARIMA(p, d,0)
o YOS a8 aue AUGY s B T 5ud §5SS Lugyaall
Gabd L) dam 1,800 Y aue jamal Tplie 385k Jlaatul (e
13 HLEYl pac Haas GIS I3 (oY da,ull o G ooall Bk
308l Sl dae 5axh Eany (Gl o 5l 5l ellig alall ola3Y sa
O ByThe Al I 8,80all jué oo Alulidl s gail 4 gllaall
Oo dlolShe Les) dluldl (e o8 cimy cdlliabid) JolSS a0
gisadll Jsats Lavie s 350 (d) 3l aad Qs 13] (d) Tl
Slasi¥l £ ety Ml cawy (ARIMA) £isa ) (ARIMA) (s
SN asaill g o) cua (JolSTall @ patall b sially 313
(d) (Boal1) Jalall Ausyy (P) (SI LlaasYI A3 0 a )
ARIMA (p,d,q) g 3bais (caud camy ¢ (Q) doaiall b giall 445,

(Wickramarachchi et al.,2017).

(S S 5) slud Sliiee A

A m s Bsipas dolis b 535 Taniad sy ol -
Leraaa Gio 3l Juo Ml JadaS oyl dlolis Y gl a0dy

Lianll ALl clualive oy INELY) (a0 ¥ -
gole s Go UL 3 Lal<I LU, blal Jitus s
dBa8u dBute Ly G580 ol5ai e Jsmall JLlLy 5 (ARIMA)
Lslaa

sl Ll pe (5uSia (Ss) gigs sy Jalre
:&LA” 2 Sow yiuge il

Yy (0San — Ss) g alas 3L AL 5 Y1 L 5l
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ol g g
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=
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JEL
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MEH
g%

105
103
WL
108
1B
1007

Sequence number

(1) & dsa

(Al (22 Bom e Al spss gabigd Alaay) Julail) il juaall) Alad) (23 @ow shise Audu JL&
:LJCJIUA:LAAJQ(-__‘..433L@lapQA;JIJ.,LSJ_ELMN).g‘:;LAJI@Jé\,‘uﬁy&.lwgi(l)‘d)&l_ﬂjltjﬁdlwhm
Lole Lalas) dbulull g g3a3 -

A0 o) e o ol yuis Al Ll

101

2

. ~--Y —

8 due duwolidl da,ull s Autocorrelation SIAN Ly, ¥ o Melas Cluay o585 5,8%us yud Lla¥! Ll ;,i ) JSLI.UJ
D o elld (55 el Ledll Alubiall 3 LLS,YI 8535 LS,V o )lelas Lsias S oSGU Ll (o0 S Hulse i

(1) g5 dsaad
2 (1) p ol
Al 3 g pdisa Aludad SIAN Bl ) cdlalaa
Autocorrelations
Series: Ll 1o 3w sise
Box - Ljung Statistic
Lag Autocorrelation Std. Error?

Value Df Sig.
1 .999 .021 2263.094 1 .000
2 .998 .021 4521.513 2 .000
3 996 .021 6775.013 3 .000
4 995 .021 9023.669 4 .000
5 994 .021 11267.284 5 .000
6 992 .021 13505.628 6 .000
7 991 .021 15739.052 7 .000
8 990 .021 17967.383 8 .000
9 988 .021 20190.758 9 .000
10 987 .021 22409.055 10 .000
11 986 .021 24621.812 11 .000
12 984 .021 26829.511 12 .000
13 983 .021 29032.747 13 .000
14 982 .021 31231.414 14 .000
15 980 .021 33424.779 15 .000
16 979 .021 35612.486 16 .000

a. The underlying process assumed is independence (white noise).

b. Based on the asymptotic chi - square approximation.

Al 20 s 50 Aluld SPSS gualisil hany) Jiladll il jadl
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L5 g, s .ol AL 2 Goad ploll G310 Al dalys

Autocorrela- 313l LLs ;¥ = slas ol 61(0.05) oo J31 525 (0.000) (g 5luss Ly ginall 5 530 O (1) 03, Jgandl ¢yo s

O Jsll Liay il ual gl (po fun Fasds T3 Leasd 0F LaS (16) Layall 3 By gine Lgnsan Ll 10 Bg yiye Laliad tion

Gagr Ll 10 B e Alaliad J 531 3500 38T 553001 aae Ula LY 5 3580s 5ué Pl 0 B sl Lo 3l Ll

) oY1 300 Lalis IS e 3l (2) a8 bl JSEH e Jomanis Lis aladl Loy 84S 5o D305 e8 5800 Lhualis ] Lgly a3
(L (29 By 5o

400 00—

200 00—

0.00—

ol g s

-Z200.00-—7

-400.00-—7

A
W0
]
s
b
2054
sy
05

% L I X
= 5 B =

10214

e
1l

1051
1091
L1
1081
1061
100Z+
!
10224

=
Sequence number

Transforms: differencea(1)

(2) 8, s
Al (3 Gm piizal 5 (G Al
Sl (20 3 g e Al gpSS gralid (Slan) il &5 jaiadl)
ple sl (gl ellas sas o ISy 51 3,40 ie 3580s eyl JLall 30 B s Laalis 01 (2) a3, Slaall JSEI 00 BN
die Jlall o0 8 g yiuse Llualis 180l o oSl (d = 1) (gl anl gl (5 5Lias a3 MWall 23 gaill 3,80 dayud Iy Laaiill gl 3al 300
dwoladl &a 0l 3 (Autocorrelation & Partial Correlation)  Siadl Sladly SIA LLS Y ol,Laal o elas e saias Js¥ 3l
S LU Y0 gae (o Lgale Juans Sl () SIA lani¥ 7 3503 45 wpaadl o Laad¥ldls e olaie Y Gagy Lla Y Euabiall 3 e
Sy (Partial Correlation) Syadl SIA LS, ¥ o gole (o Lgade Jomns (il A LelSall AS jatall o Uaw piall &3 5 (Autocorrelation)
ARIMA (p,d,q) 3 gaill e dolas G 65
(2) pis Jsaall
Al (3 Ggw pdipa Aladad J ¥ (50 Aladad A Jals Y CBlalea

Autocorrelations

Slell 9 Bom piise Lkt Jo¥1 3,40 :Series

Lag Autocorrelation Auto::r:t;?altions Std. Error? v Box - Liung Statiete . b
alue Df Sig.
1 .081 .081 .021 14.977 1 .000
2 .032 .025 .021 17.260 2 .000
3 .006 .002 .021 17.343 3 .001
4 .025 .023 .021 18.714 4 .001
5 .031 .027 .021 20.932 5 .001
6 -.044 - -.051 - .021 25.365 6 .000
7 .023 .029 .021 26.545 7 .000
8 -.006 - -.008 - .021 26.614 8 .001
9 .003 .002 .021 26.638 9 .002
10 .049 .051 .021 32.050 10 .000
11 -.049 - -.056 - .021 37.475 11 .000
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Autocorrelations

Sl 10 Boe pi3a Leulat Jo¥1 3,40 :Series
Lag Autocorrelation Auto:oe:':tcilaaltions Std. Error? Value Box Ljurl;g: Statistic Sig 5
12 -.045 - -.044 - .021 42.176 12 .000
13 .020 .034 .021 43.124 13 .000
14 .049 .044 .021 48.679 14 .000
15 .034 .025 .021 51.263 15 .000
16 .007 .010 .021 51.379 16 .000

Al 20 Gsme e Allud J (5 dl Aluld SPSS gealisl as Yl Jiladll il adl

Sl 20 B s Ll S5 3,00 Llaliad e’y 3508 16 1 3130 LoLys ;Y1 Do (3) a3, el gkl LeS

cortlall 23 (Fou ptlpa A i S5 3 801

[0 coefficient
1.0 —— Upper Confidence Limit
— Lower Confidence Limit
0.5
[T l
[=] 0.0 — —— 17— — T T —
=<
-0.5-—
-1 .0-—

T T T T T T T T T T T T
] ] 7 = g 10 11 12 13 14 15 16
Lag Mumber

=
M=
i
.

(3) i e
AL (23 Bgr s Aleaduad I (5 Albuad (3030 Jals 31 Al

Sl (2 B sl JsY) L0 Alulid Slas) diaill il jaadl)

Lot Sy o gl Sy aBlins 3 ,a0 Ll 31 BLS,Y o dsbas o (3) a3, IS oy (2) s Jsaadl oo a5
Lalas dlia JUillyy 3580s cinpenl Ll ol oo g0 Lao A3 sgan £ola 4 g5a B30 Jo¥1 Joloaal uels (1am) Zyslue
AR (1). g 530l o 58 g3 saill Lo Jllyy (Gaeall) e AlAS La,Liiel (Say Saaly LLS,

(Il 2 B lye b J oW1 G50l Al Tyt 5525 (16) I 53all (1A Lolys ;31 s (4) a3, JSadl ekl LeS

ot 3§ g _aeTilpe Al ulad Aot 5 B0

M coefficiert
1 .0 —_— Upper Confidence Limit
—— Lowrer Confidences Limit
0.5
[T
=]
= =1
- — — — e e ———
o o.o I T I I T
=
~=
o
-0.s-—
-1 .0-—
T T T

T T T T T T T T T T
-1 = (=] G = =) 1@ 11 12 13 14 15 16

Lag RMumber

e
w4
4

() &, s
el (3 Bom isa Al JgY1 LAY Al R ‘;3\'45\ Jals ) Al

Sl (2 s sl JsY LA Al Slas) dilaill il jaadl)
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OSa Baaly oLyl Alolas o Ll a3 (S3adl SN L, ¥ Al JMa G5 (4) a3, S G0y (2) a3, Jsandl oo a0
2 OsSall zasaill JUIly MA (1) ¢ sill (o s 3 atall ol sially polall 23 saill ol Sl (Gaall) e Calias La el
ARIMA (1,1,1).

st 433 05Ss Ally s sinall zasaill HLaial Bagy (U3 gasailly e zisaitt aaly asi ¥ 23 saill spanl asy
ol 3l Uil 060 Saay il Al Laady Suiilly wagatll b aale slaie ¥ (e sl (0.05) e Jsl (Sig) &y saaall
ARIMA (1,1,0)5a 30¥! 3530l ARIMA (1,1,2) 5a eI 3 5aill — ARIMA (1,1,1)

a5 180 SISV (g ginall 3 gaill HLataly £ alaill Ly gins HlLal dlaye m

SLEAYI Baals3 JIA G elliy (SPsS) galis 8 (ARIMA) £ 3las Baala3 JMa o elll oty

(Analyze — Forecasting — Create Models)

ARIMA (1,1,1) £ 5a8all ¢ 3 gaill JUI slaall Laad 65

(3) A Jsaad
Al (2 Bgm sdisa 4S80 (ARIMA (1,1,1 584l gisall) allaa

ARIMA Model Parameters

Estimate SE T .Sig
_“Bli/l“j) I d:ii ;jj No Transformation Constant 294 1.052 279 780
AR Lag 1 324 228 1.418 .156
Difference 1
MA Lag 1 .243 234 1.040 .298

SPSS gabin (A ) (23 B ige Aulid  Slaa) Jlail) &35 jradl)

(0.05) ¢o ST g5 Jsil e (0.298 .0.156) g sl e51S g3 gl o Voolonald Ly gimall (s s3mn Galuall Jganl o 1223
Lol bl agat) olunial (s Y5 ARIMA (1,1,1) 25384l £ 3 saill (2353 Gl

LG sl Ual 5elas ey ARIMA (1,1,2) e 3 gl HLaaly a4

(4) i Jsaadl
ALl (23 Ggw siisa 4 ,a0 (ARIMA (1,1,2 oY g isaill allaa

ARIMA Model Parameters

Estimate SE T .Sig
Sl Hiu5e N .. No
“Model_1 Bl Hise Transformation Constant 294 1.040 283 177
AR Lag1 -.362 - 497 -.729 - 466
Difference 1

Lag1 -.443 - 496 -.893 - 372

MA
Lag 1 -.063 .038 -1.641 - 101

SPSS gabin (o (Al (23 B dipe Aludial Jlaa¥) Jaladl) il jaaall

ST as Ml e (0.101.0.372 .0.466) : 5 s 51 g3 sl o Voolonad Ly ginall (s s3mn ol Galuall Jganll cye 5230
Loy Llaluall aggat) aslunil ooy ¥5 ARIMA (1,1,2) ¢ le¥1 g3 saill s, Jllyy (0.05) oo
T s Bal 655 &any ARIMA (1,1,0) 5031 g agaill jLaaly o 83,
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(5) as doaadl
Al (3 By iga A2l (ARIMA (1,1,0 5391 @3 gail) allaa

ARIMA Model Parameters

Estimate SE T .Sig
3guall 5550 e No :
“Model_ 1 Bl yiuse Transformation Constant 294 1.025 287 174
AR Lag 1 .082 .021 3.901 .000
Difference 1

SPSS el (o el (2 B pise Alid JlianV) il il Hradll

i Jily (0.05) ¢e Y3l (0.000) Leass 6l Lisins ARIMA (1,1,0) (S0 zasaidl allas o Bslaal Jandl oo a0
Laady 50l Loyl Ll asgad 3 3305 A SISV £ 5l 0303 ARIMA (1,1,0) Su¥ 35l

a3 saill Hlaal Ua ye m

Tabany aladll Jal oo cannlio g agaidl o o SST gl o, Lataly o555 08 s Lt 3l Llualiall apgatd asdlall g5 saill agand asy
(@lohe e st 2015) : oo ol Laa¥l siay Residual ¢ 3 saill J3lg Ll Lo ol Laayl pany shal JIA Ge dlldy Gaall

Al ol 53l Loal 4S5 eaay (One Sample Test) jLaal JMA (e (SPSS) o li a8 elld oty :g§|ng bigie ,L3al m

(orall) oluw (Bloal b gio pnall s 3 -

(o2eall) gobun ¥ (Bloall b e dlhuill Ay 530l -

(6) a3, Jsaadl Ligad ¢, 5S5 ARIMA (1,1,0) aSSall 3 il 31l Alales e Baalaillyy

(6) ¢2 Jsaall
(ARIMA (1,1,0 aidkall g3 sail (81 sal) Jous i JLSA) guili

One - Sample Test

Test Value =0

Confidence Interval of the 95%

. . Mean Difference
t df Sig. (2 - tailed) Difference
Lower Upper
Noise residual from Pt - Model_1 .002 2262 .999 .00176 - 1.8430 - 1.8465

obs ABLAN auall Lys s S Ulal 1aa 5 (0.05) ¢ 5T (0.999) sl Ly sinall (g5 o a3 Gyluadl Jgaadl oy
(Baaall Y5 Lopl gy Alyagl) L 30l (28535 (Sheall) ssbu 31 sall Lo sio

Sl Al 310 LaLys, ¥ L)

S LLS Y e elas Haas ,Laayl 1ia 35 Autocorrelation test  SIall LU ¥ jLaal ddawl gy (Sl sll JIELLI aian
Ul ol o) Lanie 555 (0.05) g 5o G guunall L ginall (g 55me (IS 13] emy Ligine 5ué ol Lgine @ilS o) elaadU
(i 2014) Ll stue Ustus Lol (ol Uass yo yué sUaa g By gine ué 35l
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oS spadf aue pusn
HLiS Hlgudd) (s ad

— LU AU §lgma¥ pdihoe Suniild duiopdf JowsSassdt JoudB F3LE plasiiawl
AL s Gomasd pladf piidll Al duwls

(7) ads dgaadl
(ARIMA (1,1,0 adlall 3 gaill (B g2 Aleabead SI13) Jalii ) cidlalaa

Autocorrelations

Series: Noise residual from Pt - Model_1

Box - Ljung Statistic

Lag Autocorrelation Std. Error?

Value Df Sig.b
1 -.002 - .021 .008 1 927
2 .024 .021 1.351 2 .509
3 -.014 - .021 1.814 3 .612
4 .028 .021 3.622 4 460
5 .024 .021 4.948 5 422
6 -.046 - .021 9.695 6 138
7 .019 .021 10.534 7 .160
8 -.026 - .021 12.122 8 146
9 011 .021 12.379 9 .193
10 .058 .021 19.965 10 .030
11 -.055 - .021 26.779 11 .005
12 -.074 - .021 39.402 12 .000
13 .015 .021 39.894 13 .000
14 .082 .021 55.042 14 .000
15 .020 .021 55.924 15 .000
16 .015 .021 56.429 16 .000

(SPSS) el (b aidkall 73 sl ) g3 Al San V) Jilatll 35 jaaall
(8) s dgaadl Sloal bt SIA LS ¥ o )elas Jgua (o B0

Eisalll (389 2019 ale (o (AN g J5Y1 gedll g (aiall 3 pahal) aill) g Al )
(ARIMA (1,1,0 aka

I e
994343 253487  2520.53 22“8 ;)92
996238 253556  2526.02 7;‘) i’;’
998214  2535.88 253135 22‘3 1096
999456 2536.18 25348 22“0' ;’97
996941 253648 252872 22“(’) 1098
998827 253677  2539.75 22“8 fg
996626 2537.06  2545.65 223 11;)
999874 253736 2537.68 22‘3 1193
995014  2537.65  2527.28 7;0‘ 11;*

Sl (0.05) ¢o ST edalaall alanal Ly ginall (g gus o
a1 o (T Ty siae ya el S 313N LoLys, ¥ o )elas o)Ls
Baaall U L ysll yag Lsld 5 Y

oLLasyl aal 3l ARIMA(1,1,0) gisaill 5l aads =
pacy (Slaall gyaall bhugidl gay zisall Blen Lalall
il el 235200l Il g 31301 I Las, ¥ o )elas £y g
M (00 B 505l LalaTiaall il

() sl Ua o

S ARIMA (1,1,0) a5l £ 3 il st Uas jall sia 3
SLEly s spall LAl o8 3 g syl il ally Sl
aalll el illg (8) a8,y Jyaall Lad w33 (2019) ale e
Sl o B (b Gadll Jolaall e AUl dalaill 45,3
AL g3 paill 13 e Za3lall L jaiall asdll ) TLAYL,
Loadll e (g hall Laadll Lok, e Joaas 3lly aisll 45
Bl s 50l Jaagie o2 00 480 o sio g s oSl
(o521 2010
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Sl A bagie 3uiil duwd Syulall Al A@dall adll agydl Sl A bwgie 3uiil duwd Syulall Al A@dadl adll agal)
14 2415
995755 254441 253361  Lla O81327 253794 249055 519
2019 2416
17 985234 253824 250076 .o
997949  2544.7 254993 Ll 2417
2019 991444 253853 251681 0
18 2420
2019
2421
19 984128 253912 249882 T
991987 254529  2565.85  LlLa o
2019 982086 253941 249392
20
96714 254559  2632.08  Lla 991058 2539.71 2517 22312;’
2019
21 1989906 2540 2514.36 22‘312;1
966659 254588  2633.69  LLa .
&
2019 99974 2540.3 2539.64
" 999 9 5019
954108 2546.17 2668.64 Ll 988195 2540.59 2570.94 2428
2019 2019
25 990172 2540.88 2566.1 22‘;1299
95687 254647 266125  Lia
2019 908969 254118 253856 2230
2% 2019
948959 254676 268374 Ll 99.26% 989827 254147 256759 2231
2019 2019
27 03
951887  2547.06 2675.8 bl 999402 254177 2540.25 Ll
2019 2019
28 04
98.70% 96645  2547.35 2635.78 Ll 994933 2542.06 2529.18 Ll
2019 2019
05
(spsS) ¥l maliall (o alaie¥l Qllall slae) e 1yl 999815 254235  2542.82  Lia
(ARIMA (1,1,0 z3seill il Ll 2019
< T . 06
las 23S St L o Baladl Jgaadl oo L
> 308 2ilS Sl el o Seludl dsul e B35 994384 254265 255701  Lia
¥ el Ll s oloay s CM‘ CJJ—“-‘-U Lanlly 2019
- . 0, NES s - N . 0,
L a5 (98.70%) I U el Ll (99.26%) 07
golas 5.y LA 1Y Lo bl o] Jil s «Jafiall 2019
S aady 5031 3 (ARIMA) 3l Lasas Y5 (5:Sian — S 50) 10
el 3 LI 00 3 994688 254323  2529.72  Lia
el 3 @O 2019
sLiy O spatiuall palatuny ALSLAN LI L il Ll 11
(ARIMA) 7l olyns e alaie ¥l L)laitnyl agslylys 981451 254353 249635  Lia
S0l a3 180 ey 2019
. 12
oo Souiall aadll ol Lad (8) a8, Jsuall JMa e 976799 254382 24848  Lis
Sy wliies seln slasly @ilS Huall S g dgaill 2019
ARIMA (1,1,0) ¢ 3 g3 Lagas ¥ 5 (5eSian = S 52) 3l Le Ut 13
e 3l 3 ,3all L;“‘“‘" o é}u JL‘BA.‘ '...l.“ i ‘L__&JL' . .--" 979742 2544.12 2492.58 ;OL:;
- 1

Saoaiiuall Tglayl Sloglas slhacl o Lo 5,08 Liayy
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AL s Gomasd pladf piidll Al duwls

Llainaall 55800 3 il and b saally Lolan¥) AS,al e slaie YU ool Galady Ll 0 Gaw 3 Labin¥ly Gudl,l

(fnlanl daslas)

aaill sy ARIMA (1,1,0) 555l a33all 73 il Gy 8 yuiall aaill s Bapaga (B33 dsmng pons -AL5LEN QSN T30 ,Lisal

I ONTRPR PURE RO & TN
(Paired Samples Test) JMa (o das,all HLi3al a3,
N e 3 Ligal S5 By -

a2ill g ARIMA (1,1,0) adall 3 gaill e 8puiall aadll G Laslaas] Y0 old Lyasn $a08 aase ¥ poall Ludyd -

Hlall (o0 3w Husal LaBEall

sl s ARIMA (1,1,0) a3l 3 gaill e 8pu8all andll s &Sliand Y0 @13 Layasn Baod anse ¥ bl Lus il
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