"

Yoy A YE e Y o duall bl )l i Jrogdt daslr—3Lasdylg 551 i)S”

[Vee-yYV] e 2

a3 Al o (5 jUall 73 gadl) ke
Lpallal) zrall) jlaud

Sl Ol Je Jale Sl g slhwo ygSWI
a5lashkally slam Yl ool —delons 3Ll
ok dnsle — Slsl Jlg Ll pole 287
SSfawee@Y ahoo.com

1S Bl ] bl 2l 2yl

oaldiud)
e b e Al Eilaal G claal) Cilida g Lilga e a) pdal) gAY
Oanalig Jagal) A i gall (e dald Aa ga Jasil) zigall o) agla sa LaSy Ailaiy)
Tlab Gl ) (ol Al ) 028
) (8 Sdad cdia ) JuaShnd] dpuala) adlial) o (g sing g ;g a0 quilad) <Y
SR 73 gaily Aaldl) 4y )
e Al Aalatdy) cila B0 Al ol Ay ) g Auladl) 5 guall g8 9 :Audail) cuilad) : Lol
1929 ade iy M) allal) aall) Jlad Aga AN iaall g AulEiay) ey
2 $AY) Adu o oy (513 1l )
Job aaty ead) DA cra 5% S A A Juasill o) ) A jall cogis g
psalia (e BAlELLY) B (pa ANA Ay apant IS g Lgad JANEl g A g el Adealidd)

) G Z3sa¥) ) Gl &5 g ¢ Y o) Abududd Liaguad g gl Al
_ (0.001557- 0.000544B +0.00079382) N N
(1- 10176B +0.16882) (- 0.9995B)

Minitab =il JNA (ra duagd) Slad¥ EMlgudl) § GlilSal) (e BaEIaY) cual 88
Al Judas B Las b ) 488 gal) milial) elhae) B SPSS 5 Matlab.s

SR zdgall (Jagail) Ay dpabai®y) cila ) daia 31 Adadadd) s dalidal) cilalsl)

ARRRYA LY PE PG Yoy JAIYA Codt st fyls



[y¥a] el e ansY a ) ) s (ol 35001 s

Application of Intervention Model on the Time Series of Wheat
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Abstract

Many phenomena — in different fields — involve exceptional events that affect the
response variable. As it is known, the intervention model is a special case of the transfer
function model. The study involves two main aspects; first, theoretical aspect includes
fundamental concepts of time series, in addition to the theoretical basis concerning the
intervention. Second, the practical aspect represents the real image and clear vision of the
economic crises. They are represented by the exceptional interventions and the external
events of whesat prices. There is also no auto correlation among the values of the error
series. This study concludes that the optimal model begin with determination of the length
of the series and the interaction trace in it, and determine the function order through using

the concepts of the transformation function especially the original series Y
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Also, the abilities and facilities to accomplish this research were utilized by the use of
the systems Minitab, Matlab and SPSS to obtain the correct results that assist the researcher
to analyze the series.

Key Words: Time Series, Economic Crises, Transfer Function, Intervention Model.
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