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Abstract

The Transfer Function — Noise Models have an important
role in Multivariate Time Series Analysis , and it consider as
one of the Subjects that have an urgent Application in Economic
, Industrial fields , ..., ect . This study dealt with one of the
Models which consists of three Time Series : two independent
Series as Inputs and one as Output .

Therefore , the main goal of this thesis is to conduct a
condense study of properties of Multivariate Time Series
Analysis , in particular , the trivariate by using Transfer
Function — Noise Models which are discussed in details under
the specification of Stochastic Model .

The Application was on monthly data of three series ,
namely , the exchange rate of Iraqi Dinner against American
Dollar , Demand gap of foreign currency , and the sales of
foreign currency .

The studied Model , the Transfer Function — Noise with
Dual inputs — single output ( DISO ) is compared with other
suggested Models , namely , ARMA Model and two Models of
Transfer Function — Noise with single input — single output
( SISO ) , and it is found that the studied Model is the best
depends on the measurements MSE , NAIC , NBIC .
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