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Abstract
In this research, an attempt was made to analyze the trading volumes of
stocks on the Damascus Stock Exchange in the banking sector using the time
series analysis model with regard to the behavior of trading volumes stocks in
the banking sector and then arrived at identifying the most important
components of the time series that are affected by the Damascus Stock
Exchange index through Carrying out a statistical study on the banking sector
in the Damascus Stock Exchange during the period between the opening of
the market in 2009 and the end of June 2020, and it was revealed that trading
volumes will witness a slight increase in subsequent years, and that trading
values will not decrease in subsequent years in addition to the value of trading
Banks and the market capitalization of banks influence the overall market

index.
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Model Description

Model Name MOD_1
Series or Sequence 1 & gall J 5l Aad
Transformation None

Non-Seasonal Differencing 0

Seasonal Differencing 0

Length of Seasonal Period No periodicity
Horizontal Axis Labels < gl
Intervention Onsets None
Reference Lines None

Area Below the Curve Not filled

Applying the model specifications from MOD_1

Case Processing Summary
gl Jslaill ded

Series or Sequence Length 12
Number of Missing Values in User-Missing 0

the Plot System-Missing 0
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Forecast
Model
2013 2014 2015 2016 2017 2018 2019 2020
Banks-Model_1 |Forecast |74.20 75.91 76.76 77.61 77.61 78.47 79.32 80.18
ucL 120.55 147.62 159.04 |169.65 169.65 179.67 [189.22 198.39
LCL 36.96 24.10 19.79 16.28 16.28 13.36 10.91 8.85
Model 2020 2021 2022 2023
Banks-Model_1 |Forecast [81.03 81.88 82.74 83.59
ucCL 207.25 215.84 |224.19 |232.35
LCL 7.09 5.61 4.35 3.30

Lahall a8 dgell Alld) o) SSAL sl ey 2010 sl S RIS s e gl fag

aall s (LCL) 5 gall e¥) aal) i3 (UCL ) Wi 2020 ale Js¥) oyds e b i
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Exponential Smoothing Model Parameters
Model Estimate |SE T Sig.
Banks-Model_1 No Transformation  |Alpha (Level) .800 181 4.420 .000
Gamma (Trend)  |1.000 .409 2.443 .020
C{yﬂ\l&ha(%d

Al 48al) claals Alaial) Gawliall Qe (6 ) Jsaal)

Model

Banks—Model_1

RMSE

7.722

Model Fit statistics

MAPE

8.159

MAE

5.472

MaxAPE

45.827

MaxAE

28.385

Ljung-Box Q(18)

Statistics

18.949

DF

16

Sig.

0.271

Aol daal) @lyladls ddleial) Ganlad)l ) ey (Model Fit statistics ) Js¥) g Uadl) of s

sl e gz sl

.Root Mean Square Error {RMSE} Uaall cilasje Jawssial ool jaali—1

. Mean Absolute Percentage Error {MAPE}

atll Zallaal) 2dl) ot Jacsgia =2

. Mean Absolute Error {MAE} Uaall dalladl) 2l Jassgia =3
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Forecast
Model
2013 2014 2015 2016 2017 2018 2019 2020
Banks— Forecast|80.57 83.61 (86.65 [89.69 (92.73 [95.77 198.80 |101.84
Model_1 ucL 128.60 [153.18 |180.46 210.11 [241.93 275.76 311.48 |348.96
LCL 32.54 14.03 |-7.16 |-30.74 |-56.48 |-84.23 |-113.87 |-145.27
Model 2020 | 2021 | 2022 | 2023
Banks- Forecast|104.88 (107.92 (110.96 (114.00
Model_1 ucL 388.14 [428.92 |471.25 |515.06
LCL -178.37 -213.08 |-249.33 |-287.06
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Holt ¢ 3sai ARIMA(0, 2, 1) zisai oubigal)
7.722 | 6.964 RMSE
5.472 | 5.085 MAE
8.159 | 7.216 MAPE

Y il (HOlt) zigai (o ol dugm 382 @in ARIMA(0,2,1) z3sas o) s 1ay
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Model Summary
Adjusted R Std. Error of the
Model R R Square Square Estimate
1 .992% .984 .974 380.39703
, Ssill Jolaill ana el ll clitall ae | ol all 48 5l 4ailla, Predictors: (Constant),
& gll Jglaill A




ANOVA?

Model Sum of Squares df Mean Square F Sig.
1 Regression 60914876.955 4 15228719.239  105.242 .000°
Residual 1012913.295 7 144701.899

Total 61927790.250 11

Gsdll yisea. Dependent Variable:
o gall Jlaill Zad & giall Jghaill pas o giall ldsiall 2xe | & giill 48 ol dadlih, Predictors: (Constant),

Coefficients?®
Standardized

Unstandardized Coefficients Coefficients
Model B Std. Error Beta T Sig.
1 (Constant) 428.624 262.654 1.632 147
sl )il 4.8 6.887E-8 .000 .278 2.037 .081
gl Jslaill aas 8.628E-7 .000 .008 .078 .940
Al clasall ne -.006 .013 -.028 -.465 .656
Sl 48 ) Al 6.450E-9 .000 .766 9.461 .000

Gsll Ldsea, Dependent Variable:
Lilas] AVs 53 5l agag e dals 1329 0.05 (w0 Lieal Sig dad o dalad) Jlaal)
W o Ao dids 1385 Liage LY el dad o) WS Goud) dise o g prall il puiiall
Jarall aasill Jalas dad o ) ddla) dogd 3D o ) %984 aasill Jalas daddy 4033
o Gl e e 5 Al chsid) Jla) e %974 o e s 1y %97.4
g Haall il yariall
I Alslealls Lgie el iy Al add) oV Alsles e Talaiely il V)

Y = 428.624 +6.88X1 +6.45X2
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