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Trajectory plot of DSTSechAR(L) model with initial value x(0)=1 ,-3
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Abstract

In this paper we suggest for a new model of the time series non-linear which is named developer smooth
transition secant hyperbolic autoregressive model of order p (DSTSechAR(P)) where we studied the terms of the
stability of model. Automate study condition for stationarity model in terms of the model parameters ,the spectrum
fltting the proposed model to a linear model using the basic of the model reported in the case (4-3) which relates to
the stationarity the non-zero point of the model, while the case of (4-4) on conditions for stability of the end cycle, if
any, either in the practical side vtm conditions for the proposed application of the model incase (4-3) on monthly
averages of the monthly moisture to the city of Kirkuk (2000-2013) years and then matching this results in praclice
drawing paths this form to some of the best order was appointed stable model based on standard Akaike and put the
results in table (1).
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