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Summary

This research deals with the BRICS group in terms of its origin and
development, especially after the accession of new countries in 2024. It
discusses the extent to which this expansion affects the global role of the
BRICS group and its success in achieving its economic and strategic goals
towards a multipolar world order competing with the “Seven Group, G7”
and bringing about changes in economic and financial policy. The research
also aims to clarify areas of cooperating between member states, whether
in supporting sustainable development or cooperation in important areas

(technology-artificial intelligence— confronting climate change) and also the
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possibility of dealing in local currencies and reducing dependence on
Western currencies. Finally, the research tries to answer future prospects
for the development of the BRICS group after 2024 and its impact on the

global economy.
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1. O’Neill, J. (2001). Building Better Global Economic BRICs. Goldman Sachs Economic
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The effect of using social media on the academic
performance of university students: A field study
on students of the Faculty of Arts at Lattakia
University

*Dr. KAMAL NAJJAR

ABSTRACT

The study aimed to study an analytical study on the experimental study of
social learning on the experimental study, University of lattakia, by
applying it to a random sample of students from the Faculty of Arts, after
distributing a questionnaire consisting of 22 variables to 400 male and
female students from the Faculty of Education at the University of
lattakia, and then emptying The questionnaire using statistical and
experimental research methods. Among the results obtained:

- The science of studying social networking sites on the degree of
academic achievement for university students.

- Social communication, sociability, information about ascension, and
information in society.
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- Social networking sites have provided ample space for university
students to increase their scientific and academic achievement, in addition
to the ease of searching for the scientific references they want.

Social networking sites contribute to life skills and intellectual values,
and educate university students about the events around them.

Keywords : social networking sites, academic achievement.

* PhD, Department of Statistics and Programming, Faculty of Economics,
lattakia University, Syria
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Correlation
Sig. (2-tailed) .000
N 200 200

**. Correlation is significant at the 0.01 level (2-tailed).
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Model Summary

Equation |R Square F dfl| df2 | Sig.
Linear 567 |520.545( 1 [398|.000
Logarithmic 557  [500.110| 1 [398(.000
Inverse 542 1470.955( 1 [398|.000
Quadratic 572 1265.001( 2 [397|.000
Cubic 562 |265.171| 2 |397|.000
Compound 550 [486.217| 1 [398(.000
Power 547 1480.968( 1 [398|.000
S 539 |465.867( 1 [398|.000
Growth 550 |486.217( 1 [398|.000
Exponential 550 [486.217| 1 [398(.000
Logistic 550 [486.217( 1 [398).000

58



a:nw! K] a,g.ihaﬁ‘i\ (‘JM‘ At 8%V 3.1.414 &.\9.4
i Jues,a 2025 sl 10 23 47 saal

SPSS zalin ahaiulys Glin¥) @by e aldie Yl Galll Jé (e 1 juadl
(0.05) YAl (s 5ise A (e yraal (Sig) AVl Jlais) dad o ¢(7-3) Jsand) e Laadls
dad ST il sy siee a3l gues Gl s lasiV) 23l gaead dlly
Sillis €0.572 (g5l culS Cua (Quadratic) (sl Jlasi¥) z3seil (A paail) Jalaal
Al alal Juantl) e olaaV) Jualsill adlge alasia) 586 Jial g 3ses Juadl old

Al Aspall e Jlaai¥) Z30ad s Cumalaldl

g isadll gadla (8-3) Jyall

R Adjusted R | Std. Error of the
R Square Square Estimate

756 572 570 331

SPSS gabiy aladialyy oluiud) clily Ao sl Eald) Jd (a1 jiaal)

e lain¥) Jualsill adlse aladind o Ll V) Jalas dad (f (z3galll adle Jsan e il
B G e Jo dadl sdag ¢ 0.756 g5k Gamalal) dllall dpadel) lyal) Jaanills
b Jranil) o elaa¥) Jualsill adlse alasiad 536 of o clagin gias sk
) A Sl sl 5B s Zualal

8 sasasall Ll e %57.2 o i 13 0.572 gsbd caanill Jales dad o LS
Ly ¢ elaa¥) Jualsil) ailse aladinl ) a5 Guealadl Gdlall alall Jpasil) da
oAl Jalgad asat %42.8

t D Janll DIA (e 7 3paill Aygina yids

59



il e Auilae Al 33 ropamaladl GOl andlSY) o)) o e laial) Jual gil) Jibug aladia il
480U daaly (B laY) Als

bl Glas 1(9-3) Jaal

Sum of Mean
Squares Df Square F Sig.
Regreisr: 58.115 2 29.058 §65'00 .000

Residual | 43.532 397 110
Total | 101.647 399

SPSS zalin alasinlys Glutnd) @by e aldieYh Galll J8 et jaadll

Jrmatll A oy BB e psncall dunltl) dnyall (e Jlaai) 2 35a5 L5 (0.05) AV
e oo Lial) Jualsill adlge alasialy Cpuaalad) A0LD ol

: ) Jganll DA (e z3gaill allas Aysina ks &

<Blaleall :(10-3) Jgaad)

Standardiz
ed
Unstandardized Coefficient
Coefficients S
B Std. Error Beta T Sig.
X1.341 .627 -.254- -.543- 10.047
x**2].180 .083 1.009 2.160 |.031
(CO”?‘%‘ 2137  |1.174 1.820 |.069
el pladinby Glaiul) alily e slaeYh Saldl Ji e jaadll
SPSS
Jealsill adlge aladinl i AL (Sig) Adlaa¥) dadl of (@il Jsanll e cpty
L;;CLA:I.AY‘

60



a:nw! K] a,g.ihaﬁ‘i\ (‘JM‘ At 8%V 3.1.414 &.\9.4
i Jues,a 2025 sl 10 23 47 saal

Al (Sig) dady (0.05) AVAl siwe o srual a5 (0.047) @sls (X))
Cales o by (0.05) AVA ssise o yraal 25 (0.031) sl (X?)  uiciall
Gl dani)l) Az dll Gady Ailly dysiee olan¥) Jdualsill adlse aladinl paiall
=LY Jualgil) adiga aladind i 4df o gali illg (H,) Wl ) Ludajdlly Sy
A Ay A Y A0S B cpmalad) Adlall alaed) aldll Jraadl) Aa Lo
dap o elaa¥) dualsl) ailse alaiu) 5 i oS cblabed) Jsaa e alaaeY s
;A Al Gamelall Adlall alall Juasl)

y = 2.137 + 0.341x + 0.180x>

) TN
LD ) Jcandll g 2 Y
oo Lial¥ ! Jalsill adlga slaziad s X

Jiaall (X) Lsiall af Jaal @l AT Sl sadinly J) il [lad) 5 LS
byl Jamnill Fiaall (1Y, ) pially ¢ Cppsmaladl Zdlall (o e Leia¥) Gual il adlsa ooty
peaall 5 o(gin 6S) JLial Gulits SPSS I malie b Galall Lk (53 (ald)

p AUl Joanl) e
te g8 L) (11-3) Jeaad
Asymptotic
Significanc
Value Df e (2-sided)
Pearson Chi- 1?94.34 609 000
Square|8
Linear-by-Linear| . 1,4 |4 000
Association

N of Valid Cases | 400

61



oilb e diae Al 38 sgamaladl Gl adlsY) s 1Y) o o laia¥) Jual gil) Jilug aladiad il
480U daaly (B laY) Als

el pladinly Glaial) abily e slaeYh Saldl J8 et juadll
SPSS

<25 (0.000) sl (e $\S) ,HLaaY AL (Sig) I ded of edlel Joaall e Laadls
Al Jily call A )l) Apaa @l by JEls ((0.05) AV s o sl
dranil) A Ao olaiay) Jualsill adlga aladiul s 4l o pali illy Lgd AL
~3) Jsaad A Ga L) Ulags ) Al ashy 1aag . Gumalad) Adhll alad) oafyal)
(10

luagilly bl

gl :1

t YL Jidi Al L) cliag Al il aaf o

cCpalal) Adlall alall  cuhyoll Juaaill Aa gy Je celdia¥) dual gl a8lge aladinl jig —1

le panll L) gyuly Juml o Laia ) Jealgil adlge of Condl Vi DA G i =2
Gaalall Al gl dala HLally cile gl

LADU daala Lllal Leally Wl havas 3ay eldia¥) Jualsill adlse of duhall il -3
aaalal) el laly cilasbedd) e Jpaall

el agliant sl Guealall bl Uay Vs elaa¥) Jualsll qdlse cijps —4
sy Al Apadel) aahiall e Sl Agens ) ALY L ¢ bl

Bl Ge gy Al adlly Ralall hled) Simi 8 pelal) dualsil) alsa aeasi =5

RUHEN PR PR PR DYRWEINEN |

62



a:nw! K] aé.ihaﬁ‘i\ (‘JM‘ At 8%V 3.1.414 a.‘;.a
i Jues,a 2025 sl 10 23 47 saal

Slauagil) 12
ol Loy Jia Wi (e L) ileass () cilaasil) aal )

cBsall 13 (g el oo lanl) daalsill adlse Clulagly Gumaladl Al due 535y 0 — 1
Line 8 o Gaalal) Jama 2 s laglaal) Jol Jal e gAY e Jasalsil) 8 Aled 510
e lBaaYls JaY1 ae dunlall A3yl

s celiaY) dualsill adlse adse aladind clilaly Copd bae 25 o Jeal -2

CAY] am sl 13 e sasa gl il sleal) Dlaiad

Akl G sl 3B Gaealall Akl Jalill e liaY) daalsill adlse (e 32lY1 =3

o) ALY L daalad) Eilad¥ )y iyl ) jially dnalad) acinas (lay Lash (anil) pguinns g

Aralal) Tama 8 el s g sl Culgall ey

4 il Al jall Al aaina lgiag Adlida iladine o Alilas cilulys olya) Sall) - 58, —4

o3 lalad) 8 olaal) Jualsill ailse aladind 50 (cae Gy cdpulul) Jaball 4k

NGHPONEON |

i 3 Wil e laay) dualsil adlse 50 dsn Gmalad) Allall 458 oal el 55 =5

g ST dxalad) adlse Byha (o dpadill dylesd)

;b daild

Ofiale D) Lo Lada Y/ cilddlel 4 g Sy Jualyll] cilSud altiid i ¢ g yell —1

2021 (oY)

W) . oladay Juafolll Cflgay 4oy ciludl sie Ciily) lay) «oansll =2
Keith N. Hampton& Othres, social networking sites and our live.

3-2017.

63



oilb e diae Al 38 sgamaladl Gl adlsY) s 1Y) o o laia¥) Jual gil) Jilug aladiad il
480U daaly (B laY) Als

4- Cristina Maria & Balteretu, Propellants of using university’s students
in Romanian for social communication websites, 2020.

5-Ellison, Nicole¢ Steinfield, Charles¢ Lampe, Cliff. The Benefits of
Facebook Friends: Socical Capital and college Students’Use of Online
Social Network Sites, Journal of Computer-Mediated
Communication,12(4), 2007.

6-Bondad, Brown¢ Beverly, Pearce, Katy; Rice, Ronald. Motivations and
Sources for Traditional and Internet Television by U.S. and Australian
Students, Conference Papers, National Communication Association, p1,
From: http://web. ebscohost.com/ehost/resultsadvanced?hid.2008.
7-Boyd M.D ¢ Ellison. Social Networks Sites: Definitions, History and
scholarship, Journal of Computer-Mediated Communication, 13
(11).2007.

8-Cassidy Js. How Hanging Out on The Internet Became Big
Business.2006.

9-Clark, Naeemah; Lee, ShuYueh; Boyer, Lori . A Place of Their Own:
An Exploratory Study of College Students’ Uses of Facebook,
Conference.2007.

10-McKinney, Bruce; Kelly, Lynne; Duran, Robert L. Narcissism or
Openness: College Students Use of Facebook and Twitter,
Communication Research Reports,29(2). 2012.

11-Pavica Sheldon, Propellants of using university’s youthful for
facebook website. Louisiana university. 2008.

12-Cachia, Romina :Social Computing:Study on the Use and Impact of
Online Social Networking ;JRC scientific and technical reports. 2008.

13-Alrshad ,Jamel :Towards a Taxonomy of Privacy Concerns of Online
Social Network Sites Users, Master of Science Thesis , Stockholm,
Sweden. 2010.

14-Anderson ,Janna Quitney Anderson¢ Lee Rainie: The future of social
relations,Washington : Pew Research Center’s Internet & American Life
Project.2010.

15-Anonymous . do-virtual-communities-and-social-networks-enhance-
andordestroy- peoples’-relationships-in-reality. 2011.

64


http://web/

a:nw! K] a,g.ihaﬁ‘i\ (‘JM‘ At 8%V 3.1.414 &.\9.4
i Jues,a 2025 sl 10 23 47 saal

16-Antoci Angelo and al:See you on Facebook:the effect of social
networking on human interaction. 2010.

dgalall

LA daaly A Qi) S B At oY)

i) Olsie i ehals alll ashy ¢ adiaadl dedd d oye } el faaaly Lila
H)) Ol bLxro Py KT ]
Crunalad) Autlaty bl Juaadl) o olaiaY) Jualsil) &Blga aladic)
(AR daaly & 1Y) 4 (O e Ailae Al

O alall ae Ad ) liauY) Al 8 syl ALY e eVl Juadill oS sy 1
aih bl Can ) (e s 53l ALY

Ealy)
Sl cuasa Jlas.a
thaaddd) cilaglaal) Yl
qumaliall GlSal) b (V) 3L audagy Jalil) o

il BN tg sl

65



oilb e diae Al 38 sgamaladl Gl adlsY) s 1Y) o o laia¥) Jual gil) Jilug aladiad il
480U daaly (B laY) Als

: enl)

30 e i 30-26 (5 26-22 (1 22-18

) YRTRV Ay s

5yl e sall J)
50000-40000 ¢« 40000-30000 5« 30000-20000 ¢

50000 o St

q s feeleiay) Jualsill ailge o Clua ellici da

y pas ¢ aiall clenly Gluall Jas Ja
g o fellua A olic damia by Cap Ja

¢ e leinY) Jealsill adlsal asll daladind Glelu 23 Javsia L

By 6—4 (e 4-2 2-1 o

N an) ¢ seliaY) dualsill adlse o s o Saall (e Ja

Cmralad) Adlal) o) o laiaY) Jualsill adlsa aladiu) :L3G

66




doalud) g dualatdyy pglad) LI

S Jlas, s 2025 ols 10 232 47 Alaal)
| s | yaa| Gllse | Hlse 3kl
Blsa | @lsa Bady
sy

2om elaal¥) Jualsill adlse aladial
Allall ge Jed¥ls Basglly Hselll e

Ol

dany elaia¥) dualsill adlsa aladin
O Adhae Dl g aay Gl

cAzadiaa Lé pailad) Ccolala)

sely e laia¥) Jualsll adlga oladial
A PA (e dlinadd Jia e
SE Lol e zleai¥ly Cilaslaall
REPP]

by elaa¥) Jualsl) adlse alasiud
Pla e QA e il e
e laal) o 4@l clialadll

oo el Jealsill adlse ne Ly
- .s.-. :\:\:’l:\; ‘L’ygﬂ ‘; t\d_.]g‘ ,....~ -

el Jualgill adlse alasiv) gy

elaa¥) Jualsill adlsa alasin
GQlilaay Qe (S e Suaga

67




oilb e diae Al 38 sgamaladl Gl adlsY) s 1Y) o o laia¥) Jual gil) Jilug aladiad il
480U daaly (B laY) Als

@,ﬁ cv\.::;\ L,’J.c Ac\.ug «ﬂ}j L}gﬂ\ e\d&l.u\ 8
L gl iy 3 el

Jasdi o ae by dlyudll il | 9
LR 2 558 i) ctalal)

el e laia¥) Jualsill adlga slazinl | 10
+Jarlls 82 L) 30y e

Sle e lany) Jualgll adlse aclus | 11
hall e ST Al calatiealy Glell

daajp el Jualgil) adlge s | 12
o badl ¥ Al Lleadl) & sl
hall G leah

.&U\

Blse o Ll i ) clel) 8| 14
O eokind S el Jualsill
FPEN 23ls Jac

Jualsill adlgad afsial) olaaiul) s | 15
Slady) e laay)

68




a:nw\ K] aé.ihaﬁ‘i\ (‘JM‘ At 8%V aule &.\9.4
i Jues,a 2025 sl 10 23 47 saal

sOmralad) Athll calal) Jauaadl) Ay 3 o e lda) Jual gill 28) ga R

s | e | GHlsa | (sllse Bl
Bilsa By

Jualsill gdlsal Jyshall alasind | 16
Al el e ey el
L

Jualsill gl Jyshall alasid | 17
b R Lad by e laaY)
Dl g Y dule i

i) Jualgill adlsal laaial | 18
S8l e dualgill e ae by

b 053 s Ak

e e liny) dualsill gdlsa 3aa | 19
el Bl alasiia

e e lainy! Jualsill adlse selui | 20

Bl Al cleall SOl
Y|

dllall e lia¥! Jualgill adlge aaii | 21
¥y bl Gaal alatin) e
Jigalel)

69



oilb e diae Al 38 sgamaladl Gl adlsY) s 1Y) o o laia¥) Jual gil) Jilug aladiad il
480U daaly (B laY) Als

haly pany Jaal by e laal)
L) yal)

Aoy Al

70




Z\.PM\ K) @Ahaﬁ‘i\ e‘gld) Al Uasa a:.nle al.aa
293 e 2025 sl 10 231 47 ol

silysk daul, ] ARCH & GARCH ailos ol siiaul
JUs daygan g4 Sloniausll jlaanll daaul il 14,11
2021-2011 &,aall
paliioal

8 llginnall jlasY Al A8,V 8 salall bl Axgds Jolas Ay ) Caad) 138 Ca
il Judludl st alasiiad 25 20212011 558l DA cleadlly ald) apand )50
i DA e 2021-2011 sl DA cllgind) Sl Ll 250 d)es @bl
Zauldl) aEY) L 3535 8 GARCH 5 ARCH ¢ 3las dullad bl (GARCH 5 ARCH
CbEY) e il (DA Sllgiaall

sl P Gl e cule llgiuall by Al A6 dule o ) duhall cilagy
alatinly llgia) Hlend Luuldll 261 Aludu Aadai 25502020 ale 2ay dalis gyl
LD A gall #35aill 5 GARIMA(0,0,1) Aluliall A gl 7 350l IS5 33S0m — (S5 sl
.GARCH(1,0) sa;

Z3sad lan) Gl el Judlud) cellgind) jland duldl) MY dalibal) ala)

.GARCH 33a: ¢ARCH

71



) i 4wl ARCH & GARCH il pladin
2021-2011 580 A &) g B llgional) e Ayl a8 Y)

Utilization of ARCH and GARCH Models to
Study Variations in Consumer Price Index

during The Period 2011-2021

ABSTRACT

The aim of this research is to analyze the nature of sharp fluctuations in
the Consumer Price Index (CPI) in Syria for all goods and services during
the period 2011-2021. Time series analysis was applied to monthly CPI
data for the period 2011-2021 using ARCH and GARCH models to
demonstrate the effectiveness of these models in capturing CPI fluctuations

during periods of instability.

The study concluded that the CPI series experienced significant fluctuations
during the studied period, particularly after 2020. The CPI series was
modeled using the Box—-Jenkins methodology, where the generating model
for the series was identified as ARIMA(0,0,1), and the model capturing the
volatility was identified as GARCH(1,0).

Keywords: Consumer Price Index, Time series, Price volatility, ARCH

model, GARCH model.
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Slo osial) iy ¢ snll At 2y sheaall Aiedl Judlull z3la ST 8 SARIMA(

cllgiaall el gl Caliall slat¥) 23508 (35S Liad S zdga

Judlidl dadas e IS5 bl S 568 Adlall duhall ae duball 28 4yl
Z3sad Caeaiin) Auyall 0da () 3 Lgxa iy ((CPI) cllginsall el el dyial
lgaiilly lalaty) Qs danssal) s dpangal) 3l G aeny 53 (SARIMA
Dy Jlat e 5l «GARCH 5 ARCH 2 3l aasiiug Zlall duhally il
oAbl oda S5 Cua Gl S Gy cdgiadll Alulull  hajdll gl 6 el
Dl Apul@l) JEY1 e 55 Al Al Lay ble 8 llgiud) e e

A o llgiasal)

[10] (Alvarez Dias; Gupta,2015 ) 42 -2

'Forecasting the US CPI: Does nonlinearity matter?"

"Page Al Alia Ja 1 S Allgindl bl e sl

CPI llgivsall Hlaud el leasla of damd)l Jals olgus ¢ 50ml) a dudyall s2a o oS
iall)  adll il dpalal 7 Sl (he e sl Ao sana aladiuly casiall Y sl
5« SARIMA 31311l DU @l aiall Jass giallge AR SGEH lasiy s (RW, S siial
SV Al cliagi . ((GP Aihs daaylly « ANN Lyaall L lilaial) <020 ) 40asl

(A LB a3l Sy il 8 A8 s Ladla )5S Y 8 2dadl e L) o
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Jie ) dadl) 2 3lail) e maaly JS5 dhadd) pe L) g (Jilad) b
sl 8 de eV dpaal) IS0l ~lad Glld judys AR (1) 5 Jlsdiall il 7 dgad
ot z3WAR (1) 5 Ssdial) el ()80 Tl I pag Adapuaal] oz Slall 03¢ 43 lie

Ayt SV sl je s ddadl 2 3al) 45ladd samm yulee Ji Y b Alall

zlall sz 80 byl Giadal) IS AL8 3 2l Al jall ae Gl )all 238 45l
Auhal) (e Ayl sda caliany L ellgiuall e Auldl MV sl 8 ddadl) e
dghadll e Adadl) 3l 3o LS 4lae e duhall sda 385 Cua sl 8 sl
Aayl) bl st e Adlad) bl <58 Lais ASaY) llginall Slanly gl

ARCH/GARCH ¢z 3Lai alasiiuly nbaidy) el il

[13] (Llv & DUAN, 2018) 4ul2 -3
"The analysis of china CPI trend forecast based on ARIMA

model'.
'ARIMA #3505 ) Taliid peall 8 GSlgiad) jland e cilad s Jia

Slo OS]l e il oladVl sl 2 3gai by L) Auhll 028 Cian
2] Ao sSall LN wia CISY S bl 850 Jal ez 3saill ansliall BNl
HJlad S8 ) A il

Ol Ll iny Lae cidadfia e a8 Cpadsatll Wy o ) it il ) il i
z3sad ) S edidatlh 1aa e 3l gz dlaill sl ulil) Glld ey Al siic

A(CPI) ellgiuall jlaud i5e yaiid (1,1,1)ARIMA
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Al (e dudyal) oda Calias Laiy ccllgiuall e Al 28,3 i)l IS el
8 llgind) by 5l ARIMA £3ls e duhall sda caadie) Cislu) 3 3
Ay 3 ARCH/GARCH 7 3l 4lall duhll creadiind Lty ¢yl

sAg gty Lafyal) <Yl

tellginal) Jlend ol 2850 o ggda —1
) Sl 8 sl Guldl andis Clise o llgiuall Gl Al HEY)
8yilie Lgdsaniiing s Banse Ayie) 58 DA La aly 3 a1 LSl Al clanslly
Bell o il clpsl) b ety Aaadidll agilie s aeilalial Ll 350 e

[5]. sl s L3S Gal) 28,00

rellgional) el ol 2850 diaaf -2
Golatid Y1 Guliall ojliie by . oabail pdigeS ellgindl jland uldll J350 ansing
elld ) ALYl A sSall Al Adlad o B dllgiual) el jd3e 3a cpduil
Aasl 3 JdaS pinall Caled) Gaialgall (e abye s Jlaad) 325 JleeY) Jla adiiey

[8]. Aol )il
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ae b obai) 8 adail) Jare Gull Al 311 cllgidl jland Louldl) 2651 3
N Gliy s ey Lasl) Al 4lled i e (58 5al Glill cilagladl) o8
[11] -3xa\all

Jal e el cililadly HsaY) Jaaeil Glad @llgisad) Hlend dulall H6)Y) aadns
[9] - Alimall 445 b <l il A0 5

AL gabaidV) e 1o el ellginall jleas Ll 25V G galaid¥) o gllaall ariing
[14]. 3l clalaiy) aaaiy

SV g Al A Sall bl Allad il Sllgisl lend Ll A6V aasis
[8] - il eyl e 5l

68 yaiane Apyladiinnd a8 JARY Cpppeiisall U8 (e llginall Hland Gl 2 Y1 aasis
[6] - aehyletiasd cilaile e adaill 5l Jilad 2gi€ay Cua

SaiBY) e oyilig aduzil agil )5 um Lilian Bl @llginall [l Al J6,Y) 3
A3 yall S giallg il sSal) llh 8 Loy cilgall Calite 0 (g a8,V 028 223 . aainally
oL@y cilalany ) Jalasy el bl Masy ca)@dl1y el

[12] :lighioal) jland siisa aladiiad L

Los ¢ ongie S lgman oy Apadly lily o cllgiuall jland yise ading tdie suasall
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lgioad) el yipe Clan b Aeatiodll lasally alul) ALy Jsh ALY Al
B (g5inn o lan) & il ALty gemn s Los cchlaiiall (1o dnnls de e

Al rany Laa (e Bale) (950 ISy llgisall el e il oy 255 2353

Ol adiil) NV aee 3l cllgiaal) Jlad e aladiul (e rdlpal) 4,16l
.- .S.~. “

sAgdadatl) Aufal) (Ll

2021-2011 syl S llgiad) jlan Gl 2830 4 eal bl Al alasiu) 2
& gl b Al A8V s 5 Jal e 2D ol 2 3gall i il
k;?\ﬂ)qud\d)s(}ak{umJgﬂm

2021-2011 558 J¥A dllghaad) jland Leuldl) 2y (1) Jaad

Gl o4 Ol Bk bld | A sl b
; Al
104 103 105 104 105 106 2011
140 136 136 136 128 124 2012
257 220 212 206 186 181 2013
315 308 310 313 307 310 2014
441 430 430 416 392 383 2015
667 622 611 607 566 564 2016
777.48 790.47 798.51 | 801.89 | 782.89 | 781.95 |2017

83



) i 4wl ARCH & GARCH il pladin
2021-2011 580 A &) g B llgional) e Ayl a8 Y)

783.67 788.84 794.64 | 795.83 | 790.49 | 787.25 | 2018

865.06 863.53 863.95 | 866.38 | 836.04 | 825.96 |2019

2000 1481 1393 1321 1180 1147 2020
4100 3941 3888 3809 3250 3020 2021
Jo¥) sils | AN cppds | g cppd | Jal < Jsa | e
116 110 108 106 105 104 2011
178 163 160 156 145 141 2012
327 324 332 332 308 288 2013
365 346 340 336 320 320 2014
540 500 487 472 450 444 2015
773 736 732 722 680 677 2016

781.52 774.56 777.18 | 775.93 | 776.1 | 774.88 | 2017

811.2 796.31 789.69 | 787.92 | 778.29 | 777.07 | 2018

1091.25 | 949.21 924.18 |916.65 | 880.22 | 871.52 |2019
2871 2578 2511 2411 | 2108 2036 | 2020
5141 4927 4894 4796 | 4413 4232 | 2021

2022 s 2012 alseSU —slasd (3 all (i€l —4y ) guall dlan) de sanal) 1 jadll

2021-2011 3580 P& cllgina) Hland Al 21850 4esl dlulul) bl duy cud
2021 IV 058 gia 2011 S 58 (e biae 528 Lie 132 (pe 4350 Alulidl oda
(1) V)OS 8 dain ge llgtiusal) Sl dpulil) A8 Ay el clyl) o G s
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cpi
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11 12 13 14 15 16 17 18 19 20 21
2021-2011 55580 ellgioad) jlaad puldll 650 Llaly) Aulad) dada :(1) Jeill
il A3l ClS . ine e lgindl s duldl) 8N G e (1) J<al G

2020 ale Ay ae daali (g oalie JS8 i & Al

:LJ 4 N ;L«.Ab.\ —1

L) bt Ay yaia) Auhe —1-1

Sl Jal P e 8 oelld JE Kl oY sanad) Aglasy) iyl Ladel
Jsandly Jiah gl Lany Cum Al 51300 Lol Y1 clales 4y5ixa sl Correlogram
:9;&\ (2)
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CPI 40y Aladall iiadlg Jaseed) (S04 Tl ) A1 2(2) Jgand)

Sample: 2011M01 2021 M12
Included observations: 132

Autocorrelation Partial Correlation AC PAC Q-Stat  Prob

0.946 0.946 120.71 0.000
0.893 -0.013 229.13 0.000
0.837 -0.049 325.29 0.000
0.780 -0.055 409.28 0.000
0.728 0.026 483.11 0.000
0.678 -0.015 547.60 0.000
0.626 -0.049 602.99 0.000
0.575 -0.026 650.10 0.000
0.522 -0.041 689.35 0.000
10 0.468 -0.057 721.06 0.000
0.424 0.067 747.34 0.000
12 0.384 0.009 769.07 0.000
13 0.345 -0.025 786.74 0.000
14 0.311 0.012 801.26 0.000
15 0.278 -0.017 812.91 0.000
16 0.244 -0.026 821.99 0.000
17 0.216 0.025 829.18 0.000
18 0.189 -0.010 834.75 0.000
19 0.162 -0.035 838.86 0.000
20 0.146 0.075 842.25 0.000

Jsaall e aldie) &ald) J8 e G 1 jaadll

I

CO~NOUOAWNER

gIIIIIlllIIIIIIIIII

.-..-..—..-..-..—._.-.-.-..-..-..-..-..—..-..-..-..-.

[
[

o

N = = = = = = = e e e e e e e = = == -

EViews 12 zaliy alaaiul (1
hall g (Al dygina Jagd) 313 Ll )Y clelae alixe o (2) Jsaad) DA (e o
Al dghiiad axe e a1 sheall e aalaie ol (S5 (a8l g

sany i la S 13 dipdd ADF jghadll Jlg S Hlidl Uids Ualinad e aShll
D) @) o Uliasd dasy sia o (ggind Aalal) ol o 3805 2 e Gillaia
t Y1 (3) Jsanll

CPI 4lulud ADF jghall Jigh S0 JLd) gilii :(3) Jssal

AYall Jlaa) A gaall Gagdl 2 usnal) il .
) - gl g5
Prob (0.05 dyginn (s5inn 2ic) t—Statistic
ola¥ly culll) &=
0.7083 -3.448021 -1.780284
0.9885 -2.885863 0.575769 bl ae
0.9649 -1.943540 1.475334 slai¥ g Clill (s

EViews 12 zaliy alasiuly (1) Jsaall e aldiel Eald) J8 (e G 1 jaadll
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sie Agaal) Aadl) e STADF Lid) ddlasy Lgwaall dadll o (3) Jsaall (e o
Lginall s e S pslaall i S Aflasy ANV Jlials 0.05 Lysine g5
Alades o) ey Les Baay jda dsag Apad LLE Gllily DA 2 3lall 4wl @llyy 0.05

e e llgiuall b Al HE)Y)

t s AN Al Ay i dfps —2-1

t Y (2) JSall b LS maal bl KAl o Langy JsY) 3l Al 2 5
Differenced cpi
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11 12 13 14 15 16 17 18 19 20 21

2021-2011 5,80 ellgiaal) jlead Lauldl 28BS0 6% @A) Al Hada 1(2) Jeib)
Gl B ae ¢ heall Jon 028 Biee J¥) @l Auls of (2) S8 e gy
Agindei any 2020 ale 4y e Dliie) 5303
Oo Osillaie Bang ia dllia S 1)) ddpead ADF sl jlé S laal lads <t
Jyaall el i) o lliasd Gasg jia o (ggiad Al ol i 20l daca i

H(4)
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DCPI Alulud ADF jghall jlgh S JLudl geili :(4) Jgaal

A Jleia) Al paall dadl
oo , gl Zal »
ro 40 g X! k! - D ol X
2sinn s ) t-Statistic gl e
(0.05
olai¥ gy culill &
0.0025 ~3.448021 ~4.471396
KR!
0.0009 -2.885863 -4.232028 i =
0.0001 -1.943540 -3.966831 slaiy g culill s

EViews 12 zaliy alasiuly (1) Jsanldl e Taldiel Eald) J8 (e G 1yl

sl el e ieal ADF Lid) diliasy dsmaall dadll o (4) Jsaall (e iy
Gyginall (g5ine (ga shaal shadl) Jlg8 (o diliasy ANV Jlaials 0.05 Ligine (g5ise i
Al o) i L Bang )da dgay dpapd Liady Gllily (DA 7 3lall dually ellyy 0.05

Biane Cinnal Sllgiuall Hlend Lol 28,30 Y1 G Al

rcdail) dda e =2

Se (P,0) iyl sl allaall apan Uiane Ladiind (DCPI Lpia)ll Al Ayl i) (e ST ey
ot Saall el sl Aeall 3l sl Shally sl 313N L3V Jlsa s
auys Correlogram  jbul Jiaill PlA (e & Cus EViews 12 zaliyn lainy)
Liac Ll DCPI 3l dlulll PACF dg3all 4503 el )y ACF 4slall callals )
G e Legal€ 51 A il cillavsgial) o A SlaaiVL (alal) dslull Ae g Sna e
t Y (5) dsandl Jiati Ll Liasg
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aaa daaly dlaa
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DCPI J¥) (381 Al adlg Jasead) SIAN Sl ) Ad1a 1(5) Jgaad)

Sample (adjusted): 2011M02 2021M12
Included observations: 131 after adjustments

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
(| | 1 0417 0.417 23.316 0.000
| ' 2 0347 0.210 39.587 0.000
(N | (N | 3 0669 0592 10056 0.000
| o 4 0317 -0.141 114.37 0.000
(| m 5 0.345 0.170 130.80 0.000
| [ | 6 0692 0.398 197.63 0.000
[ | o 7 0.308 -0.130 210.96 0.000
| g 8 0.278 -0.050 221.89 0.000
| [ 9 0.611 0.182 275.26 0.000
| m 10 0.216 -0.211 281.99 0.000
[ m 11 0.181 -0.149 286.75 0.000
| s I 12 0.336 -0.431 303.31 0.000
C C 13 0.138 0.143 306.12 0.000
s oo 14 0.148 -0.033 309.37 0.000
| oo 15 0.331 -0.043 325.86 0.000
C Cho 16 0.088 0.010 327.03 0.000
y Cf 17 0.040 0.035 327.28 0.000
o Cho 18 0.160 0.018 331.23 0.000
v C 19 0.024 0.087 331.32 0.000
Co Co 20 0.016 -0.003 331.36 0.000

.EViews 12 el pladiuly (1) Jsaall e laldie) Balill 8 (e G 1 jaiadl)

s siall 45 3aa3 eDha (g adaiass Al ACF 33 Lalis Y1 &lls o) (5) sandl (e LDl
G V) A5y W caas PACF J5all 1A L) Al Layw (MA(Q) 48 il
zi e el et e ladie) iy U mjie z3sai aag ¥ Jalls (AR(3)
.DCPI ilulull 5115l ARIMA
Akaike g)lma o Ladie) dugynall Alaludl o 482 dimy oy M) Zhgaill LaaY,
1Y) (6) Jsaall A il ekl 5 .Schwarz g

g2 Laldl) plaal) o CPI Aludedl i o il dajikall gLl 2(6) J g

EDlaleall Schwarz jlaa Akaike jlaa z sl
4 sina 11.68952 11.64540 ARIMA(1,1,0)
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Auyine 11.68599 11.64209 ARIMA(0,1,1)
Auine 11.41880 11.35262 ARIMA(1,1,1)
Ayyine 11.69015 11.62364 ARIMA(2,1,0)

Aygme b 11.71630 11.65046 ARIMA(0,1,2)
Auyine 11.42192 11.33368 ARIMA(1,1,2)

Aygme b 11.45165 11.36297 ARIMA(2,1,1)

Aygme b 11.38795 11.27710 ARIMA(2,1,2)

EViews 12 zaliy alasiuly (1) Jsasdl e Taldiel Eald) J8 (e G 1yl
z3sad ) doa sl AplSa) iny 1305 el sina el dsad 2a gy 4] (6) Jsand) DDA (e Liang
Lngie alatinly Bfie dugyaal sl P Sllgiuad) Hland duldll A6V Al Jea,

A — 8
SC lxall dag Jil 2aL a8y ARIMA(T,1,1) z3sadll Lijia) dadipall z3lail) (iandl aeys
= 4188

:ARlMA(l,I,l) Gl}aﬂ\ oadlily yaii -3
(7) Jsanll o LS bl iy lad g dgail) allaa o o5 (Gl YY) o dgaill e Capatll 2y
1Y)
ARIMA(1,1,1) zigalll a5 milii :(7) Jgaadl
Dependent Variable: DCPI
Method: ARMA Conditional Least Squares (Gauss—Newton / Marquardt steps)

Sample (adjusted): 2011M03 2021M12

Included observations: 130 after adjustments

Variable Coefficient Std. Error t—Statistic Prob.

C 331708.4  2.26E+09 0.000147 0.9999
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d9ad (e 2025 als 10 22} 47 alaal)

AR(1) 0.999996 0.029417 33.99390 0.0000

MA(1) -0.846461 0.078762 -10.74701 0.0000
F-statistic 41.85048 Akaike info criterion 11.35262
Prob(F-statistic) 0.000000 Schwarz criterion 11.41880

EViews 12 zaliy alasiuly (1) Jsanll e Taldiel Eald) J8 (e G 1yl

Agsinall (gsise (e Jil Prob = 0.0000 ANVl N Wial dad ol (7) Jsaadl o gy
Dl z3sall) (f a3 Prob (F) = 0.00000 &8 il dygiae N kil <0.05

A Al 7 35ad o il (Say ML g5ine
DCPI = 331708.4 + 0.999996 AR(1) — 0.846461 MA(1) + ¢
Al @lghall DA ARIMA(TL1,1) i) Jlasy) z3seill HLadl & ol e

fBloall bl el SLad) -1-3
Sl (il s ae pmg HLERY s z3sall ol ALI ARCH lia) el &

b LS o) culss ¥ Sf DCPI duhall a8 il il 3 55 Gleda asa aaal

ARIMA(1,1,1) zisai (Blsad ARCH jLod) ilds :(8) Jgand)
Heteroskedasticity Test: ARCH

F-statistic 0.880961 Prob. F(1,127) 0.3497
Obs*R-squared 0.888670 Prob. Chi-Square(1) 0.3458

EViews 12 zaliy slasiuly (1) Jsaal) e lalde) £all) J8 (e Cua 1 juadll
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Juial dagd F-statistic = 0.880961 ,Lia¥l jise dad o (8) Jsaadl DA (g eaaly
cul Bl s o S5 LAY 13 dagiig <0.05 (e 5S10.3497 Ay

tBleall AN Bl jLad) -2-3
Ll asag pre LAY Ul zdgal) s ALl Breusch—Godfrey Lol ¢)a) o
2(9) Jsaall 3 LS i) cilsd ¢ dlsall 503
ARIMA(1,1,1) zisai Blsd Breusch-Godfrey jLad) gilii :(9) Jsaall
Breusch—Godfrey Serial Correlation LM Test:

Null hypothesis: No serial correlation at up to 2 lags

F-statistic 12.18941 Prob. F(2,125) 0.0000
Obs*R-squared 21.21617 Prob. Chi-Square(2) 0.0000

EViews 12 zaliy olasiuly (1) Jsaal) e laldie) il J8 e G 1 jaadll

Jlia) g, F-statistic = 12.18941 eVl jise dad of (9) Jsaadl DA (e oy
g+ Alsall 313 Blgy) agay K55 HLaaY) 13 dagis <0.05 (e yraal 0.0000 AV
: ) (10) Jsaadl el
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Alsal Aludad iadly haged) IIA LGN Aa :(10) Jgaad

Sample (adjusted): 2011M03 2021M12
Q-statistic probabilities adjusted for 2 ARMAterms

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
i i 1 -0.100 -0.100 1.3376
[ s 2 -0.245 -0.258 9.3804
[ | (| 3 0.391 0.362 30.034 0.000
[ s 4 -0.208 -0.262 35.923 0.000
o Y 5 -0.122 0.075 37.954 0.000
| (o | 6 0577 0.433 84.035 0.000
o o 7 -0.137 -0.059 86.670 0.000
= N 8 -0.189 0.018 91.692 0.000
O | (| 9 0475 0254 123.75 0.000
o o 10 -0.147 -0.011 126.84 0.000
o N 11 -0.155 0.017 130.30 0.000
] s [ 12 0.186 -0.382 135.31 0.000
i sl 13 -0.123 0.121 137.53 0.000
i g 14 -0.088 -0.050 138.68 0.000
(| i 15 0.296 -0.066 151.76 0.000
g o 16 -0.095 -0.025 153.11 0.000
(] i 17 -0.165 -0.057 157.25 0.000
i o 18 0.078 -0.028 158.19 0.000
il i 19 -0.047 0.061 15853 0.000
il o 20 -0.039 -0.028 158.76 0.000
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CDlelas o aall lia (f Cum by wse e Al AL Wl o (10) Jsaadl (e coiy
cily Ljung—Box dilas) dad of ) ALyl Gl Jlaw pla sl Al Lls )
Juisls ¢ x805(20) = 31.41 xape 51S a5t Alsand) dail) (4e ST Q" = 158.76
3 L)) asas 2S5 1385 ¢0.05 dysieall 5 se G sl Prob. = 0.000 aVal

gﬁbﬂ bl aisill sl —3-3

o LS i) culS aplall apysill (ailad Jaad il Bl Alad o clS 13 Lo A jadl
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Series: Residuals
Sample 2011M03 2021M12
Observations 130

Mean
Median
Maximum
Minimum
Std. Dew.
Skewness
Kurtosis

Jarque-Bera
Probability

-0.083066
-7.593945

-163.1644

449.6343

69.28000
3.648420
23.63890

2595.710
0.000000

EViews 12 zaliy alaaiuly (1) Jsasll e Taldie] Eald) J8 (e G 1 jaadll
JB = . Jarque — Bera ,Loa¥! gl dyseaall Al of (3) Gl <A e o
<5 0.000 AVl Jlaa) dad o LS y2 02 (2) = 5.99 Llsaall daill 0 ,<02595.7

e Bsall pdal) il Apajd (b a3 @l (0,05 Aysieall (gsine Ao (ga il

e e 4l oS 98 el @llaay ARIMA(L 1L T) 5l z3sall Slial axe )
Dlials cCapanll Al el 5gall any Sl collgtunal) landy Al AEY) ALl cufyan il

3oy GHEAY) IS sy Sy oylidly JAT zhsa

:ARIMA(1,1,2) gisalll qaiiiy i -4

Opbiall Aad Ji 33h 4Y ARIMA(1,1,2) 7 3saill s dadiyall 7 3laill pandi sage an
Ciyelad o dgaill allae i 5 5 .SC = 11.42192 5 AIC = 11.33368 ua SC 5 AIC

Dependent Variable: DCPI

ARIMA(1,1,2) gisalll i geitii :(11) Jgaad)

Method: ARMA Conditional Least Squares (Gauss—Newton / Marquardt steps)
Sample (adjusted): 2011M03 2021M12
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Included observations: 130 after adjustments

Variable Coefficient Std. Error t—Statistic Prob.
C 383.5497 2310.081 0.166033 0.8684
AR(1) 0.996146 0.025197 39.53373 0.0000
MA(1) -1.079901 0.088178 -12.24682 0.0000
MA(2) 0.258949 0.090843 2.850523 0.0051
F-statistic 30.11383 Akaike info criterion 11.33368
Prob(F-statistic) 0.000000 Schwarz criterion 11.42192

EViews 12 zaliy alasiuly (1) Jsanll e Taldiel Eald) J8 (e G 1yl

Prob = 0.0000~ 0.0000~ 0.0051 AYall c:¥lial dad of (11) Jssall (e ey
i ) Aagina ) Bl opina S8l 7 3ail (s <0.05 dpginall s5ima o i
2] bl 230l e el (Ko L <Prob (F) = 0.00000

DCPI = 383.5497 + 0.996146 AR(1) — 1.079901 MA(1)
+0.258949 MA(2) + ¢

A lgdasll DA ARIMA(1,1,2) sl Slasy) z3salll laal L elld 2y
fBloall !l bl jLad) —1-4

Sy ccplall i e agmg HEAY Ul z3saill )l Al ARCH lasl cla) o
b LS i) culss ¥ Sf DCPI Auhall a8 il il 3 55 Gledaa dsa aaal
: N (12) Jsaal
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ARIMA(1,1,2) zisai (Alsal ARCH jLid) milds :(12) Jgaad)
Heteroskedasticity Test: ARCH

F-statistic 8.26E-05 Prob. F(1,127) 0.9928
Obs*R-squared 8.39E-05 Prob. Chi-Square(1) 0.9927

EViews 12 zaliy alasiuly (1) Jsasll e Taldiel Eald) J8 (e G 1 jaadll

iady F-statistic = 8.26E-05 ,Lia¥l &3 dad of (12) Jsaadl DA o ey
s sl s of S Laa) 1 Aags <0.05 e 5S10.9928 AVall Jlaal
Bloall AN Bl Y Ladl —2-4

Ll asag pre HLEAY Ul zdgal) s ALl Breusch—Godfrey Lol ¢)a) o
t V) (13) Jsand) 8 LS ilial) il ¢ sl 5

ARIMA(1,1,2) zisai Bls! Breusch-Godfrey Lol gilis :(13) Jgaal)
Breusch—Godfrey Serial Correlation LM Test:

Null hypothesis: No serial correlation at up to 2 lags

F-statistic 5.846733 Prob. F(2,124) 0.0037
Obs*R-squared 11.20283 Prob. Chi-Square(2) 0.0037

EViews 12 zaliy slasiuly (1) Jsaal) e lalde) all) J8 e Cun 1 jnadll

iady F-statistic = 5.846733 jloa¥) 5 e ded of (13) dsaall DA (e oy
csilsall 03 Il agag oS5 HLaaY) 13s dagiiy <0.05 e sraal 0.0037 ANV Jlaal
1Y) (14) Jsanll @ll xSy,

96



doalud) g dualatdy) pslad) Al

A5 e

aaa daaly dlaa
2025 als 10 222l 47 Alaal)

Alsl Aldad adly haged) I3 Sl ¥ Ada :(14) Jgaad)

Sample (adjusted): 2011M03 2021M12
Q-statistic probabilities adjusted for 3 ARMAterms

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
Y Cf 1 0.062 0.062 05175
m s 2 -0.227 -0.232 7.4201
' | 3 0217 0.265 13.809
[ s [ 4 -0.224 -0.373 20.620 0.000
i [ (@ 5 -0.085 0.183 21.622 0.000
| (| 6 0509 0.351 57.427 0.000
o o 7 -0.063 -0.152 57.974 0.000
o C 8 -0.122 0.121 60.073 0.000
(| (| 9 0401 0.266 82.934 0.000
5[ o 10 -0.105 -0.055 84.517 0.000
i oo 11 -0.180 -0.038 89.186 0.000
i s [ 12 0.090 -0.324 90.367 0.000
o =] 13 -0.124 0.199 92.611 0.000
i o 14 -0.051 -0.108 92.990 0.000
1 (mm o 15 0.270 -0.070 103.85 0.000
i ol 16 -0.069 -0.037 104.57 0.000
o i 17 -0.179 -0.066 109.43 0.000
Co ro 18 0.023 -0.016 109.51 0.000
] Cf 19 -0.049 0.042 109.87 0.000
] ol 20 -0.038 -0.047 110.10 0.000

EViews 12 zaliy alasiuly (1) Jsaall e Taldiel @ald) 38 (e G 1 jaaall

CDalae (po 2l Allin (f Com 58 ey Al ALl o (14) Jsaall e o
cialy Ljung—Box dglas) dad of ) Lyl il Jlae pla sl 3 Lls )
Juialy ¢ x205(20) = 31.41 gope 5\S aysi) Alsanl) dagdl) (o ST Q* = 110.10
3 Laliy) asas 2S5 1385 ¢0.05 dysieall 5 se G syl Prob. = 0.000 aVal
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tBloall bl auigill LEd) -3-4
b LS ) il el pi ) il et il s ALl s S 13 L e
:(4) Jal

R gl gl JLEA) 1(4) Jedd)

80
Series: Residuals
70 Sample 2011M03 2021M12
60 Observations 130
50 Mean -0.031523
20 Median -6.029%11
Maximum 444.7112
30 Minimum  -206.1455
Std. Dev. 68.10122
20 Skewness 3.576801
10 Kurtosis 24.99359
0 -200 -100 0 100 200 300 400 Ja rque—'B.e ra 2897333
Probability 0.0000002

EViews 12 zaliy slasiuly (1) Jsaal) e laldie) il J8 e G 1 jaadll

JB = . Jarque — Bera [loaV¥! gl dyseaal dadll of (4) Gl JSA e o
0.000 4Ya Jlia) dad o WS xZ5(2) = 5.99 alsaall dadll o ST 2897.33
Sl anlal) il A a5 s <005 Ayginall (g5inn Aad (o Jreal A
Calie ye adl T8 el @hlaa¥ ARIMA(TL1,2) zsiall zdsall Slial aae ()
Go Cpail) sy sagall g A ¢ llgindl Sland bl MY Alule cufpan )
3y CLaaY) JS Jling Sumg olidly JAT zhger ladly s

:ARIMA(0,1,1) gisalll paiiiy a5 -5
Dbl A J81 330G 4 ARIMA(0,1,1) z3sail) U] Gadipall 7 3laill s 350 2y
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ARIMA(0,1,1) zisaill s mills :(15) Jgaad
Dependent Variable: DCPI
Method: ARMA Conditional Least Squares (Gauss—Newton / Marquardt steps)
Sample (adjusted): 2011M02 2021M12

Included observations: 131 after adjustments

Variable Coefficient Std. Error t—Statistic Prob.
C 39.03806 10.88143 3.587585 0.0005
MA(1) 0.539838 0.074241 7.271415 0.0000
F-statistic 27.77911 Akaike info criterion 11.64209
Prob(F-statistic) 0.000001 Schwarz criterion 11.68599

EViews 12 zaliy alaaiuly (1) Jsanll e aldiel Eald) J8 (e G 1 jaadll
Gsive e Jil Prob = 0.0005- 0.0000 &Yl <y leial dad o (15) Jsaadl ¢se oy
z3sall i axi Prob (F) = 0.000001 i lid) dysiee ) il <0.05 dysixal
AV Al 7z 35ail) e el oSy Ul (ssina sl

DCPI = 39.03806 + 0.539838 MA(1) + ¢
A lglasll A ARIMA(0,1,1) sl Slasy) zasatll laal & elld 2y

tBloall cpll) ild L) —1-5
o LS i) culs Y 5f DCPI Al ad i) il & 55 Cileda dsm 2aad
:%;&\ (16) Jsaall
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ARIMA(0,1,1) zisai (Alsal ARCH jLid) mills :(16) Jgaad
Heteroskedasticity Test: ARCH

F-statistic 12.76461 Prob. F(1,128) 0.0005
Obs*R-squared 11.78847 Prob. Chi-Square(1) 0.0006

Test Equation:

Dependent Variable: RESID"2

Method: Least Squares

Sample (adjusted): 2011M03 2021M12

Included observations: 130 after adjustments

Variable Coefficient Std. Error t—Statistic Prob.
C 4592.298 2188.841 2.098050 0.0379
RESID"Z(—I) 0.301563 0.084406 3.572759 0.0005

EViews 12 zaliy olasiuly (1) Jsaad) e laldie) il J8 e G 1 jadll

iad; Obs*R-squared = 11.78847 loaV¥l jise dad of (16) Jsaall (e ol
s dagiig dygine RESIDA2(~1) dalaall o LS <0.05 oo yraal 0.0006 AV Jlaial
Aodes pus BN A Eial) Lpdah J o o adle oLy ¢l il axe 35a5 355 LAY
S aag 4l ey calad) QuEIL dugpaal) B8N DA dlgiend) jladd Aaulal a6y
cllgiall e Al S ALl Ul 8 claall

g ial) Aleabed) LSS daiai —2-5

dcsana e llas g ARCH & GARCH 7 3lai dansy duss paal) Alulodl 0Ll dadad cuds
Akaike ()me o Lade) cldall dlge zdgar Juadl HLaaYy Japadll 3l (g
:(17) Jsaal) & w8l jaudli 5 .Schwarz
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g2 Aaldl) laal) e il fil adgil s jiial) 3l 1(17) Jgaad

<D lalaal) Schwarz jlaa Akaike jlaa z il
WLgina 11.21162 11.12382 GARCH(1,0)
Lgma pe 11.75117 11.66338 GARCH(0,1)
Lgma pe 11.82289 11.71315 GARCH(1,1)
Lgma pe 11.81665 11.70691 GARCH(2,0)

EViews 12 zaliy alasiuly (1) Jsanldl e Taldiel Eald) J8 (e G 1 ol
AlSa) iny 13 g oy sine aDlelea il Jadh aalg 7 3 gad llia 430 (17) Jsandl DA (e L
LS cduh)all 3538 (DA ellgidl Hlenl dulall elﬁj&!\ Alde el Moo mdgad ) Juasill
:‘é_"&\ (18) dsxall 2
ARIMA(0,1,1) & GARCH(1,0) zigaill s gilis :(18) Jgandl
Dependent Variable: DCPI
Method: ML ARCH — Normal distribution (OPG — BHHH / Marquardt steps)
Sample (adjusted): 2011M02 2021M12
Included observations: 131 after adjustments
GARCH = C(3) + C(4)*RESID(-1)"2

Variable Coefficient Std. Error z—Statistic Prob.
C -0.315042 4.184108 -0.075295 0.9400
MA(I) 0.423123 0.067139 6.302221 0.0000
Variance Equation
C 5163.536 1088.468 4.743856 0.0000
RESID(—l)"Z 2.879653 0.771748 3.731341 0.0002
Akaike info criterion 11.12382 Schwarz criterion 11.21162
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EViews 12 gmalin slaziuly (1) dsaad) e Taldie) Laldl U8 (e Cuea 1 jaiadll

OF Oy 4ias dygine zasalll allas (N s Juadl J<G asl (18) Jsandl DA (e el
Asall z3gailly ARIMA(0,1,1) 5o llginall Hland Gyl A6,V Alulud Sgall 23 sall
gl of Al AGEN Gal) A Jsd & eld e eliyy .GARCH(0,1) s cldal
oo i A laly racy gisel Juadl adis cplall Ll asey Aag pdiall I lasdy)
VRN ase gyl YA dllgtad) land duuldl ol Y

rgiial) £ dgall) (3hy Alglll kil Alsye —6

s gl by Awlal AN Al Al bl il e Capedll e
5l z3salll 385 il 5 (GARCH(0,1) 5o culdiall alsall 7 35aills ARIMA(0,1,1)

:(5) JRi) B mage o WS
2,000

1,500
1,000
500
o e A
-500
-1,000

-1,500
11 12 13 14 15 16 17 18 19 20 21

——— DCPIF +2S.E.
2021-2011 548l DCPI Alulad 3,584 Al :(5) Jel
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) ellginall b Ll A8, IV 5l Al cilyurs i G (5) IS e LDl
Dl Lkl S5V Alulud Mgall m el s dgail) o S5 My Ala) Al oy

A0V Aoleally aie il (S z35a3 Juzil s ARIMA(0,1,1) 52 cllginsal)
DCPI = —0.315042 + 0.423123 MA(1) + ¢

:(6) JSA & inse sa LS GARCH(1,0) isadl (35 sl 55 5 cya
700,000

600,000
500,000
400,000
300,000

200,000

100,000
w N

0
11 12 13 14 15 16 17 18 19 20 21

Forecast of Variance
2021-2011 358 $3A DCPI dludas cilyliil 508} agdl) :(6) S

ale 4ay (e Dliie ) LLa¥) ALl Ll <)y DCPI bl o (f (6) JS (g Jaadly
A Al o JSAN can Cus zdsad Juadl sa gl Z3salll G X5 1385 <2020
sala LS Lgie i 468 Aeaal 2020 ale jsai e 8 Cumped cllgiall b Al
22558 a5 2021 Qlast sed b al Basay s 8 Us)sS els DLl iy ay
b dera Elaa) e 2021 ale 44l b ciiaa Al Fhall Cual LS ala@Y) jlasll
2021 ale JN) s e

103



) i 4wl ARCH & GARCH il pladin
2021-2011 580 A &) g B llgional) e Ayl a8 Y)

s gl lend Luldl) A8 Al GllEl Sl # Rl zasadl o X5 1
A5V Aoleally e el (S 35a3 Juzdl 8 GARCH(1,0)
GARCH = 5163.536 + 2.879653 RESID(—1)?
)
Cag ylally Ul i )y g 3 llginal) s Al 2851 Alidis o Ashall i —1
Qb&sﬂ\ Y ijj BJQJ’ &= cz\.k};lq &L}Lﬂsﬁ %) Cu\.cj 473)54....“\1\ e @JLA:\?}“
L2020 Al s ials
OS5 3Sia =S sr gl alasiuly @llgioall jland Lpulal) J6,Y) dlude dada 5 -2
.GARCH(1,0)
sl jleanlly L gall il giall Jie Lomylall Jalsal) 8l 48 W Al i -3

gygee sl e
OSlgidl el o Gaall 4 il s i o) ey S Auhall mags 4
Agygu (A Cpaiiaaly

rdand) Gluagl

lany) ) alasiuly ellginal el clsani el Gluball e 234l e ha) ~1
lbaual) 8308 (e L caduailly Hleas) Ol 5l 483 5 ad Loy 138 cAeniial)
el Aalaidy) claatl) e Alledy Jaledll e dpaslaiy|

Glysiall Jia eyl Zpalaidy) claill e Jalaill ails Jsall oslaill 355 ~2
gylailly dpalaiBY) ClShal A e ciaallall (311 culidis g 2 sal)

JleeY) 2y skl o b Agdlally Apabady] clubud) slaf 3 A8las) sal) -3
ApiaYy laal) bl sy
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1A ) gl

Lo o lginuall [l L) 2,Y) eyl allas dulyn —2019 sl daaf caaal .1

32-11 ¢(3)41 AEDU daals dlae 2016-2011 558 Dia

Ahmed, Adib Ahmed. 2019- An Analytical Study of Changes in the

Consumer Price Index in Syria During the Period 2011-2016. Latakia

University Journal, 41(3), 11-32. (in Arabic)

llginsall e Lpuldll A8V gl dyiesl Judiad) Jlasind 2019 L anly o came .2
csinbil) slaay) 3 il da Jal caael Al 2022-2018 556l Gl
bl oo Aaals calai@y g 5ylay ) A4S

Maijid, Ali Basim. 2019- Using Time Series to Forecast the Consumer Price

Index in Iraq for the Period 2018-2022. A Thesis Submitted for the Degree

of Master in Applied Statistics, College of Administration and Economics,

University of Baghdad: Iraqg. (in Arabic)

ew cUhgndall tCang Lla o 2l ¢l Jl) cCana (s lstia ccilue ol L3
Langial L s dyypm 3 Sllginall HlandY Enldll 28 S0 405 4y —2016 . ) ales
5131 ¢(4)2 e )3l Ersall 4y sl Aaall ¢ gasaiall Jilail)

Abu Assaf, Safwan Mazza; Saab, Ramal Salman; Al-Abdullah, Maya
Youssef; Al-Ashoush, Samar Hussam Al-Din. 2016— An Analytical Study

of the Consumer Price Index in Syria According to Cluster Analysis

106



Labudl g 4paLaiBy) o glal) Aleales uaas daaly dlaa
1583 usa 2025 als 10 23l 47 Alaal)
Methodology. Syrian Journal of Agricultural Research, 2(4), 31-51. (in

Arabic)

a_BJS‘)Lo Al (;\Aﬁ.m\ -2017 .2as QJJ\J 6L'.5J}<J.> §3 ) sgél.}.vd ¢lana cLﬂj‘)Sc 4

aslall Gaes daals dlae Apgw b Sllginad) bl Gl J6Y) culyas du)y

207-179 (55) 39 cislay)

Akroush, Mohammad; Daribati, Yassira; Jalmoudi, Darin Mohammad.

2017- Using Markov Chains to Study Changes in the Consumer Price

Index in Syria. Homs University Journal for Humanities, 39(55), 179-207.

(in Arabic)

(2021 uld) 2022 cllginall Hlaas il 28 dingin =2022 .elaadl 3 S5e .5
1 bl e 2 lea 5:42 4oLl 2024 Gluis 25 (8 A3y & celasdd 0 Sy

HTTPS://WWW.GOOGLE.COM/URL?SA=T&SOURCE=WEB&RCT=J&0PI=8997844

9&URL=HTTPS://WWW.DSC.GOV.AE/METHODOLOGIES/%25D9%2585%25D9

%2586%25D9%2587%25D8%25AC%25D9%258A%25D8%25A9%2520

%25D8%25A7%25D9%2584%25D8%25B1%25D9%2582%25D09%2585

%2520%25D8%25A7%25D09%2584%25D09%2582%25D9%258A%25D8

%25A7%25D8%25B3%25D9%258A%2520%25D9%2584%25D8%25A7

%25D8%25B3%25D8%25B9%25D8%25A7%25D8%25B1%2520%25D8
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An analytical study of the poverty line in Syria
using price index numbers
For the period (2000-2020) AD

Najd Mahmoud

1

ABSTRACT
This research aims to measure and analyze poverty by describing this
phenomenon quantitatively during two periods: the first before the current war
(2000-2010) by determining the guarantee of the basket of basic needs in Syria
and determining the poverty line, and the second period during the war (2011-
2020) by Consumer price index numbers due to the lack of family budget surveys
for these years as a result of the war and the difficulty of obtaining them, and
then come up with recommendations to draw a forward-looking economic vision
that contributes to reducing poverty based on the results of the analysis, by
relying on the descriptive analytical approach and using statistical methods ,The
research reached a set of conclusions, including that the most important reasons
for the spread of poverty in Syria is the ongoing war, economic sanctions, and
blockade, and thus the decline in economic growth rates and income levels and
their failure to keep pace with the amount of family spending on their necessary
needs.
The research recommends the establishment of government institutions
specialized in poverty affairs that determine the lines of extreme and absolute
poverty by collecting data and information on individuals who are below the
poverty line and providing financial and technical support to them through the
establishment of small and medium enterprises and supporting the agricultural
sector, both plant and animal, which meets the first level of basic needs. This is
food, in addition to preparing a national strategy that works to combat poverty.

Keywords:

Measuring the poverty line - consumer price index numbers- Spending.

Graduate student with a master’s degree in statistics and programming - Department of Statistics and
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caledl (Pla Sl cllailae 488 (50 G o5l ) Sled Jawsie Jadi 1+ <ig)
A b (@n ¢ llpmald ¢ puae Gaen ¢ AigSaa ¢ ey gl o ¢S el davsia Jadty ¢ Adida Y5
coaaal) alall Al iUsilas

cupaal sl

Cloall Algead proma o) ol ) ol o g = 2

121




? (2020-2000) 558U JlanSld dpudl) pl8 3 aladlialy 4y g (A SRR Jadd llas il 5

: 881 Jaghd waai—3
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s dhall il
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12368 7639 102 105 2001
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(1,2) Ofiesane e sgind il cubariall HLEAY) 138 aadingg o(qoal) el =2 capall U
Lpsw el U8 llgindl Hlan uldl) 83 Glibsad aagl clasyl a8 7 Jsas

call Wil
Std. Std. Error
da )Y Mean Deviation Mean
e s il s 433eY1 1,00 121.272
1 sl 11 . 19.80955 (5.97280
2.00 10 364'300 670.11443 |211.90879
bl g oSl 1,00 117.727
EYRRIE 11 3 14.16574 (4.27113
2.00 10 357'100 160.78865 [50.84583
daall
1.00 11 218'454 11.09381 (3.34491
2.00 10 232'900 437.48103 [138.34365
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95% Confidence
Sig. Interval of the
(2- Mean | Std. Error Difference
F Sig. t Df [tailed)|Difference | Difference | Lower Upper
eyl Equal ] ] ]
Gl g pliall [ 11.352]. 1 ) -643.027- |201.612
“ ;M.} variances 3521.003 3.180- 9 005 |-643.0 01.6 1065.007-|221.047-
sl e assumed
Equal
variances - - -
ot 3.033- 9.014|.014 |-643.027- |1211.992 1122.472-|163.581-
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(Sl Equal ] i
‘DLIAM i - - - -
)5 variances|26.392|.000 4.920- 19 .000 |-239.372- [48.55991 ([-341.009 137.735-
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255 Equal
variances - -
ot 4.691- 9.127|.001 |-239.372- |51.02491 (-354.554- 124.190-
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daall Equal ] ]
variances|14.325(.001 3.149- 19 .005 [-414.445- 1131.60491(-689.897- 138.993-
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Equal
variances - -
ot 2 995- 9.011|.015 |-414.445- |1138.384 -727.436- 101.454-
assumed
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Std. Std. Error
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4 sall 8
2.00 10 107766.30 |94486.134 [29879.139
00 12 11
8l laall yaalllad 1,00 19871.909 (6806.6184 [2052.2726
- 11
4 sad) 1 5 8
2.00 10 139940.60 |96184.774 (30416.296
00 79 46
Al allla 1.00]11 191.9091 (64.53132 [(19.45692
U¥slb 2.00]10 233.8000 ([76.66348 (24.24312
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03

01

98103
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2021
Std. Std. Error
Mean N Deviation Mean
ir 5 nll xdaddl jeall s
Pair sl ghadl sl B2l Lm0 61 21| 80876.625| 17648.726
1 4 sall
3 Lu“gﬂa.d\ adll laa
Ak B o047 48 21| 89230.558| 19471.704
A sl
Pair adaal) ) s
) | 21186 21 72.018 15.716
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DY Al
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2021-2010 wle o Glaall sl ladg adadll jadll laal .Paired Samples Test jlaal 12 Jsaa

Paired Differences

95% Confidence
Std. Interval of the Sig.
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Mean Deviation | Mean Lower Upper t df | tailed)
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20

20

.000

.000

e laad (538 sal) il by (389 SPSS zalin e alaie YL Gl slae) (10 juadll
Sl ad Jaus il o Jawsgiall o e Jaadl 1dy ) guad) 5ylily (3laally adaall 881 Jad 45l
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Ol gall BLaty) e syaall jalassl W ) dsay @lldg ¢ dyygudl 5yl 3lladl) i) Las
oeb LS pall oy Aalig Ay (B lndd) il e a2 pdte arg o5y 1

RFANRERY
aall il s Jassgial) (f Jasssial) 4 e Laadl YAl Ggllaally adaall 38 Jad A5\
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The reality of applying total quality management
at Latakia University from the point of view of
faculty members

Abstract

The research aimed to identify the reality of applying Total Quality Management
at Latakia University from the point of view of faculty members, by knowing the
level of its application of the most important principles and basic components of
Total Quality Management, represented in (the principle of senior management
support, the principle of continuous improvement, the principle of customer focus,
the principle of process quality management)«

A simple random sample of faculty members at Tishreen University from several
colleges, totaling (250), who constitute the research community, was taken. 250
questionnaires were distributed and 210 questionnaires were retrieved, of which
200 were valid for the study. The results were analyzed and hypotheses were tested
using the SPSS statistical program.

The most important results of the research were:

-There are fundamental differences between the principles of Total Quality
Management currently prevailing at the university under study and the principles
that must be available to apply Total Quality Management from the point of view
of faculty members.

-There are fundamental differences between the principle of senior management
support currently prevailing in the university under study and the principle of
senior management support that must be available to implement TQM from the
point of view of faculty members
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-There are fundamental differences between the principle of continuous
improvement currently prevailing in the university under study and the principle
of continuous improvement that must be available to implement TQM from the
point of view of faculty members

-There are fundamental differences between the principle of customer focus
currently prevailing in the university under study and the principle of customer
focus that must be available to implement TQM from the point of view of faculty
members

- There are fundamental differences between the principle of process quality
management currently prevailing in the university under study and the principle
of process quality management that must be available to implement TQM from
the point of view of faculty members

Keywords: Quality: Total Quality Management, Top Management Support
Principle, Continuous Improvement Principle, Customer FocusPrinciple, Process
Quality Management Principle.
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The Impact Of Total Quality Management (Tgm) In The Performance Of
Information Technology Startup’s At King Hussein Business Park
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