*}\QAAJSH\:\HM

3 S~ Al daalad)
Bladl AulS - Llad) el all Sales
Jo st 5 dslaal) eu.u.é

CJ‘\’ .~ - g

da g1 (B dn pral) il gl) A gil) pUad LB agal) J 90N ana Julas
Aia 3 ) 23 gad aladiiady placald

ddUal) Sae)

G (e dow oAU
20070052
o558l Gl

omld ) ae o

Q,é#lu@\.d\ Z\.@Jdulﬁdyfﬂ\ Glatlatal Ylasiu duayd RYY ‘a.\g
dﬁ}‘ﬁ‘\s%‘*“M‘

2012 el

www.manaraa.com



dje — o lwlll denlall

The Islamic University - Gaza

1150 (o la wiibl [PRESTREI S PERIR-F1V S
ReiEaeas /ﬁ/&w?ﬂ.e,.n
2012/04/04
Pater e e Fealadt

iy 404 skl (ods pSall Al

iagyhl e aSalldal S e oy daadlu) deslally Ll iyl salee A8ilse o ol
Hge snsas Jusailly dsailaal) acd /Sl A 8 pivaldl ds0 Jiil i) Opees S Baall [ L)
Cplatd da gy B dajaall dgiagl) gl &Un'é u-°‘ ageid) Jolai aaa Jilas
sanlsll ae Ll 22012/04/04 G3dlsall ca 1433 Jsl alea 12 elag¥) apdl caci ) Ailal) 280l 2
: e ASally Aag b1 e oSal) Riad condinl (il ey Dhela Caailly

b.aganléﬁ.n wxb.zmmu.bd
Luld)s Ladlia ) Baadi s dan L2
Lia & Ladlia 25V sl daas .2

hoaills dnedaall and (St AN 8 Hiald) ds ) Dalll i Al sl Alglaalt aug

gibas lgin dass S lpale dd Sy Ao lh ag o 4 2580 lguasd lgld Ayl 038 gaiad Jf Al

-

ks
]

g i
Llal) ciludytll pas

PO. Box'108, Rimal, Gaza, Palestine  fax: +970 (8) 286 0800 =S Tel: +970 (8) 286 0700  ista pubasuls b3i Jlaydf 108 e

public@iugeza.edu.ps  www.iugaza.edu.ps



2] GRAlZ @ 9 6T gle ¥ 261G 1,05)
(st B

35 &,1 :& sull

www.manaraa.co



lnall

Rl ysll aka «,\Ml

uzy laale y gyl gynlll @inlley @ully @l
agll syl Lo las gyl Guaira Jug 3 Sl g s
B \PRY

dably &ullell qiyymem @y Ay s @l
Olsl @ym 38859 @asy @l
@wisly @ilsal @l

ol l& o J& @l g @illayg @ilomal dpld @l

sl yull ata 3lgl @ uy

www.manaraa.com



g S G

by rV\;;s’\ o f\@j\s\;ﬁ.ﬂ\,w\, L},;_as\«bg}j L Dl &t K2y s
PQESY\QL-) Sl 1 slas] 3 codlsaslldl 5 o, A:Qroé&ayg} Q\:LY\W&&) L
S35 ol 3m o S o BB 9,0 o gl Blavs o S 2o 5w
ool s o ol Lia 73] 3 AU SV ey lgeomsd o6

255y 8y a5 e o8 RS 2 el ity S il sl oS
e sty nBladiy pitblin B o ol i ¢13) o Y1yl aast

A el R el ) 0y S s o]y ST

iy 3oty SCE Sl S ol A oK ¥ W Ky f\;\ﬂ;\,ﬁ;@
K gy 30 ion 5T SL asly Ayl odn (Y 5,0l saslldl f pby coala
20 Sl [ Wy ¢ sl g3 Ll 3 o
s § ol ol
il el yg oa Sl

ORALL

www.manaraa.com



il yull mala
zisal aladiuly b da gy B An o) Adhagl S gid) pUab B agul) S5l ana Julas
Lla 3l Judaddl
Aadiuly gl pllad 8 cpladd Guays 8 aged) U585 aaa dilad ) Au ol o3 cde
e asisl 5 el Jglti aaal dlall slad) a5 o ol (sl el Judldl 3 s
S S e 5 Il aaa Lo il A (A3 stad sl caan sall) a3l Al @ i
3o e Al die oSy Al ol gl agud) Jgls aaad A3l Alulull Al slasYL
iy il all Ty 3ia3 A Adlal) (35500 Cpdandi a0 (8 A il e (s 6)

5 S 50 canly el U s o clgaal il e wsdl I A clea g S
b W sl 1pdl im0l s aly ol Sl pliy) Al 8 ) olad) e
Jare o il el WS (Jgall aan (mis o4 st el (i leu) Gamlisd) Al
(Rakiiad) e )i giall < il 5l daa sl 8 dasad gl plad 8 el o) g0
A il g Apens sl il 5 alal) olanV daleiall o AV il il LY dal)
ana dalan 8 Aie 3 Judladl it 23 a8 aladiind 5 5 i Al ) 028 Cilpa 5 aal (e S
Jame 38 a Ao osSin Loy sl (ol 2 die salii) s cplandi duay s b aga) Jl
8 daliar ded il 5 o petiaall b e 5 sa el 3Ll LEdas Gl Sliee o sl

Aoy sl

www.manaraa.com



Abstract

Analysis of the volume of stock trading in the national banks
listed on the Palestine Stock Exchange using the time series
model

This study aimed to analyze the volume of stock trading in the Stock
Exchange of Palestine in the banking sector using aform of time series, for the
purpose of standing on the reality of the genera trend of the volume of stock
trading and standing on the variables of time series (seasonal, periodical,
random), which is influenced by the volume, and then to predict a general
direction of the time series for the volume of stock trading for future periods.
The sample consisted of a number of banks listed on the Palestine Stock
Exchange that meet the conditions of the study. The SPSS Programme has
been used.

The study found many of the most important results that the volume of
stock trading plays a mgor role in changing the course of the direction of
prices. In the case of high prices, the volume increase is warranted, but in the
case of the lower prices, it is desirable to reduce the volume of trading, as the
results showed that turnover in the banking sector stocks listed on the stock
market is affected by random variables, in addition to the influence of other

variables related to the general trend, and seasonal and periodical variables.

One of the main recommendations of this study is to use the model of time
series analysis in order to analyze the volume of the stock trading at the Stock
Exchange of Palestine, and take advantage of it for the purposes of predicting
what the movement of the turnover rate will be in the future. The ultimate
target is to achieve the benefit desired for the investors and the groups

concerned to follow up the movement of the stock market.
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