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ABSTRACT: the Stock markets in Arabic countries are a tool for economic growth because of
their positive impact on economic activity, and it cannot play its role to the fullest unless it has accurate
information technology to activate the efficiency of markets by creating the necessary cash for
investment and development in a way that makes Securities markets more attractive to investors in
obtaining long-term financing through the appetite for the acquisition of financial assets with the
possibility of converting them into absolute liquidity quickly and easily or reshape the components of
the portfolio to achieve the greatest return, which enhances economic growth in these countries,
information technology is the nerve that guides the behavior of investors and ensures the effectiveness
of the market to achieve higher levels of efficiency.
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Coefficient  Std. Error t-Statistic Prob.
C@1) 0.569869 0.533620 1.067930 0.3974
C(2 0.014474 0.067816 0.213429 0.8508
C@3) 1.069924 1.461264 0.732191 0.5402
C@4) -5.114977 8.747738 -0.584720 0.6179
C(5) -0.710789 1.111714 -0.639364 0.5880
C(6) 14.06213 23.95478 0.587028 0.6166

R-squared0.600863
Adjusted R-squared-0.197413
S.E. of regression0.161659

R-squared0.315993
Adjusted R-squared-1.052021
S.E. of regression2.650102
Durbin-Watson stat2.043810

Mean dependent var2.622500
S.D. dependent var0.147733
Sum squared resid0.026134
Mean dependent var0.025000
S.D. dependent var1.850000
Sum squared resid7.023040

Coefficient
C@) 0.248767
C(2) -0.001021
C(3) 2.140908
C4) -61.72423
C(5) 0.689331
C(6) 219.4584

Std. Error t-Statistic Prob.

0.526535 0.472460 0.6533
0.003257 -0.313467 0.7645
1.469503 1.456892 0.1954
60.31947 -1.023289 0.3456
0.373072 1.847715 0.1142
168.3453 1.303620 0.2401

Determinant residual covariance9.508556

R-squared0.097771
Adjusted R-squared-0.503715
S.E. of regression0.234394
Durbin-Watson stat1.931816

Mean dependent var2.671667
S.D. dependent var0.191146
Sum squared resid0.164822
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R-squared0.600395 Mean dependent var143.7050
Adjusted R-squared0.333992 S.D. dependent var32.90321
S.E. of regression26.85207 Sum squared resid2163.101

Durbin-Watson stat2.430300

Coefficient  Std. Error t-Statistic Prob.

C(@) 0.238728 1.080245 0.220994 0.8324
C(2) 1.64E-05 0.001276 0.012818 0.9902
C@3) 2.032004 2.566690 0.791683 0.4587
C4) 540.1828 944.4311 0.571966 0.5881
C(5) -0.677886 1.115735 -0.607570 0.5657
C(6) -963.1773 2243.993 -0.429225 0.6827
Determinant residual covariance94.36723
R-squared0.068271 Mean dependent var2.671667
Adjusted R-squared-0.552882 S.D. dependent var0.191146
S.E. of regression0.238196 Sum squared resid0.170211
Durbin-Watson stat1.738070
R-squared0.111661 Mean dependent var281.1667
Adjusted R-squared-0.480565 S.D. dependent var171.1465
S.E. of regression208.2485 Sum squared resid130102.3

Durbin-Watson stat2.184579
M ggalll i ;(2)ad) (alal)
Coefficient  Std. Error t-Statistic Prob.

C@) 0.681027 0.364688 1.867421 0.1111

C(2) -0.024069 0.010175 -2.365539 0.0559

C(3) 2.971604 0.936662 3.172545 0.0193

C4) 12.06603 22.96660 0.525373 0.6182

C(5) -0.253588 0.640775 -0.395752 0.7060

C(6) 78.84202 58.98721 1.336595 0.2298
R-squared0.674801 Mean dependent var2.671667
Adjusted R-squared0.458001 S.D. dependent var0.191146
S.E. of regression0.140723 Sum squared resid0.059408

Durbin-Watson stat2.058081

R-squared0.090859 Mean dependent var88.69167
Adjusted R-squared-0.515235 S.D. dependent var7.199434
S.E. of regression8.862136 Sum squared resid235.6123

Durbin-Watson stat1.386055
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Autocorrelations with 2 Std.Err. Bounds

Cor(ITC,ITC(-i))
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