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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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