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Abstract
This study aimed to analyze the volume of stock trading on the Qatar Stock
Exchange for the banking sector using a time series model for the purpose of
determining the reality of the general trend of stock trading volume and identifying
the time series variables that are affected by the trading volume. Then predict the
general trend of the time series of stock trading volume for the coming periods.
The study sample consisted of banks listed on the Qatar Stock Exchange that meet
the conditions of the study, and the statistical analysis program SPSS was used.
This study reached several conclusions, the most important of which are
The impact of the stock turnover rate in the banking sector listed on the Qatar
Stock Exchange to irregular variables was clear, in addition to the effect of
variables related to the general trend. And seasonal and cyclical variables. The
results showed that trading volume plays an important role in changing the course
of the price trend. In the case of high prices, increasing trading volume is a must,
and in the event of falling prices, what is required is to reduce trading volume.
One of the most important recommendations of this study was the necessity of
using the time series analysis model in analyzing the volume of stock trading on



the Qatar Stock Exchange, and benefiting from it for the purposes of predicting

what the turnover movement will be in the future.

Keywords: financial markets, securities, stock exchange, stocks, time series,
.trading
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Coefficientsa
[Model Unstandardized Standardized t [Sig.
Coefficients Coefficients
B Std. Error Beta
1 (Constant) |24,066 2,475 9,725 (000
t -,109 ,088 -,180 -1,239 |,222

a. Dependent Variable: Yt
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ANOVAa
Model Sum of df Mean Square F Sig.
Squares
Regression J109,311 1 109,311 1,535 ,222b
1 Residual 3275,853 46 71,214
Total 3385,164 47

a. Dependent Variable: Yt
b. Predictors: (Constant), t
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0% Ld Al Sl G ypeane Cela Ll (V= Y /T) Ailidl o8 (e Cdis clgilaalin oy
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17,812
416,91
15,387
13,233
14,126
11,048
313,47
814,41
17,159
1,455
62,08
16,739
19,816
21,166
23,649
325,37
425,741
26,925
24,252
429,58
27,741
27,578
427,43
27,549
18,968
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sl 21
sl 22
g 23
hamwd 24
il 25
s 26
ke 27
Judl 28
sk 29
Ol 30
ils 2022 31
& 32
il 33
s 34
g 35
auwd 36
Ails 37
i 38
oula 39
Jul 40
s 41
Slsa 2023 42
Lbsa 43
gl 44
e 45
st 46
abgd 47
auwd 48




