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Abstract

That the issue of time series that took used in various fields of science used very
broad terms that the statistical procedures in the analysis of time series and most of
these analyzes became give functions important to estimate as well as other points
are very important in the decision—-making in many subjects and it helps to
appropriate some of the mathematical models The statistical problem to be studied,
and there are many time series do not have the stationarty, so researchers have
begun to address this problem and adopted for this purpose, the methods many of
which are the subject of the test unit root, as this test , tests the task being shows
the number of roots equal to the one right that correspond to the number of
necessary differences of the time series in order to turn out to be stationary. The
condition for the stationary for auto-regression is that all the roots of the equation
distinctive located inside the unit circle (Unit Circle), where there are several ways to

test a unit root
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