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 سالم مصطفى الديب. أ :سكرتتر المجلة

 

 ها بعد التحكيم المجلة ترحب بما ي  .رد عليها من أبحاث وعلى استعداد لنشر
       ى وتعمل بمقتضاها ام آراء المحكمير م كل الاحتر  .المجلة تحتر
 تبعاتها  كافة الآراء والأفكار المنشورة تعتر عن آراء أصحابها ولا تتحمل المجلة . 
   يتحمل الباحث مسؤولية الأمانة العلمية وهو المسؤول عما ينشر له. 
     ت أو لم تنشر  .   البحوث المقدمة للنشر لا ترد لأصحابها نشر

 (حقوق الطبع محفوظة للكلية)
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 :ضوابط النشر 
ي 
ي البحوث العلمية المقدمة للنشر أن يراعى فيها ما يأتر

 
ط ف  :يشتر

 .أصول البحث العلمي وقواعده   

ها أو كانت جزءا من رسالة    .علمية ألا تكون المادة العلمية قد سبق نشر

 .يرفق بالبحث تزكية لغوية وفق أنموذج معد   

 .تعدل البحوث المقبولة وتصحح وفق ما يراه المحكمون  

ات   ي وضعتها المجلة من عدد الصفحات ، ونوع الخط ورقمه ، والفتر
ام الباحث بالضوابط التر التر 

 .الزمنية الممنوحة للتعديل ، وما يستجد من ضوابط تضعها المجلة مستقبلا  
 : تنبيهات

ي تعديل البحث أو طلب تعديله أو رفضه  
 
 .للمجلة الحق ف

ي النشر لأولويات المجلة وسياستها  
 
 .يخضع البحث ف

 .البحوث المنشورة تعتر عن وجهة نظر أصحابها ، ولا تعتر عن وجهة نظر المجلة  
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Abstract: There have been found potential problems occurred on the classical wavelet 

methods during the transformation process from the infinite signal to a treated boundary 

problems the wavelet regression.  A simple method to minimize bias at the boundaries is 

proposed in this study. This method basically combined the two methods of local linear 

quantile regression and wavelet functions (WR-LLQ). However, this technique will be 

used to predict the stock index time series. The combination of WR-LLQ methods are 

compared through experimental data carried out in this research. The main finding of this 

study is the enhancement of prediction of stock ending-prices compares to previous 

models. 

Wavelet regression is a new non parametric method characterized by the ability to 

detect unusual appearances, which might be observed in noisy data. Tendency, collapse 

points, and discontinuities can be taken into consideration by wavelet methods, but when 

performing wavelet regression it is usual to consider some   boundary assumptions, such 

as periodicity or symmetry. However, such assumptions may not always be logical to 

treat this problem, it is suggested by Oh, Naveau, and Lee (2001) to split   as the sum of 

a set of wavelet basis functions,   , plus a low-order polynomial,   . So          The 

hope is that, once    is removed from  , the remaining portion    can be well estimated 

using wavelet regression with the said periodic boundary assumption. Practically, this 

approach requires choosing of the polynomial order for    and the wavelet thresholding 

value for   . Lee, Oh (2004), Naveau, and Oh (2003) propose a simple method called 

polynomial wavelet regression (PWR) for handling these boundary problems. Oh and Lee 

(2005) proposed a method for correcting the boundary bias, they join wavelet shrinkage 

with local polynomial regression, where the latter regression technique known of a 

perfect boundary properties. Simulation results from both the univariate and bivariate 

settings provide strong evidence that the proposed method is very successful in terms of 

rectify boundary bias. 

Originally, this paper proposes an effective method for cure the boundary bias 

introduced by the incompatible of such periodic or symmetric assumption, our idea is to 

combine wavelet regression (WR) with local linear quantile regression (LLQ), where 

(LLQ) is known to possess excellent boundary properties, the proposed method consists 

of two stages that automatically decrease the boundary effects of wavelet method, at the 

first stage, LLQ which applied to the corrupted and noisy data, at the second stage, 

wavelet method. The final estimate is the summation of the fitting estimates from (LLQ) 
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and (WR). Compare the results with the results obtained by Oh and Naveau (2001). The 

aims of this research are to study these new estimators that are combinations of local 

linear quantile regression terms and wavelet terms, (wavelet combined with local linear 

quantile regression) and to overcome boundary problems with wavelet regression. 

Mathematically we can say that wavelets are functions that break up data into 

distinct frequency components, and then each component is studied with a resolution 

matched to its scale. Wavelet analysis has been found as a powerful tool for the 

nonparametric estimation of spatially-variable objects; we discuss in detail wavelet 

methods in nonparametric regression, where the data are modeled as observations of a 

signal contaminated with additive Gaussian noise. Wavelet is a   function such 

as  
 
                 that is an orthonormal basis for     . This   function is called 

(mother wavelet), which can be often constructed from (father wavelet). The father 

wavelet is not a wavelet, but we can construct wavelets from it, so it is equally important 

as mother wavelet. 

Let   and   be as father and a mother wavelet respectively. Any square integrable 

  function can be written as the following expansion (e.g., Daubechies 1992, p. 130): 

 

                                    
 
                        

    
 
                      (2.1) 

 

Where                     and            
 

          . 

Here the scaling and detail coefficients are respectively equal to     =     
 

  
        

and             
 

  
           . 

 

Equation (2.1) suggests the following classical nonlinear wavelet regression estimator:  

 

                              
    
                          

    
 
                            (2.2)  

Where                    and                 
 

 
  are respectively the empirical 

scaling and detail coefficients, and                                    . 

Sometimes the soft-thresholded coefficients           are replaced by the hard-thresholded 

coefficients                               (see, for examples, Donoho and Johnstone (1994, 

1995)). 

Boundary Problems, in order to overcome the boundaries problems when using 

wavelet regression, two types of approach are usually used. The first one can either put 

some extra constraints on the function  , such as periodicity, symmetry or anti symmetry, 

second one construct some specific wavelets on   [0, 1]. 

The advantage of the first method is that it is easy to be applied to real data. 

Indeed, wavelet code for most high-level statistical or mathematical software packages, 

like S-Plus or R, are now accessible, then, artificially large wavelet coefficients result 
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when the extra constraints on   are not satisfied, and artificial wiggles are created at the 

boundaries. 

The second method is to construct specific wavelet functions on   [0, 1]. One 

difficulty is that inquiry a modified discrete wavelet transform is considerably more 

embroiled than implementing the classical transform and imposing the simple periodic or 

symmetric boundary conditions.  

Objective in this paper is to provide a new approach that is easily to be carrying 

out and that also has the power to significantly minimize the bias at boundaries observed 

with periodic or symmetric boundary conditions 

Local Linear Quantile (LLQ) Regression the seminal study of Koenker and Bassett 

[1978] introduced parametric quantile regression, which is considered an alternative to 

the classical regression in both parametric and nonparametric fields. Numerous models 

for the nonparametric approach have been introduced in statistical literature, such as the 

locally polynomial quantile regression by Chaudhuri (1991) and the kernel methods by 

Koenker et al. [1994]. In this paper, we endorse the LLQ regression proposed by Yu and 

Jones (1998). 

 Let {(  ,  ), i = 1 . . . , n} be bivariate observations. To estimate the  th conditional 

quantile function of response , the equation below is defined given   =  : 

                                                       ( ) =    (  |  ) .                                                     (3.1) 

   We will put   as positive symmetric unimodal kernel function, and consider the 

following weighted quantile regression problem: 

                                                    

    
                                 

            (3.2) 

Where ( ) = ((   −  )/ℎ)/ℎ.  

Once the covariate observations are centered at point, the estimate of   ( ) is simply  
 
, 

which is the first component of the minimizer of (3.1) and determines the estimate of the 

slope of the function   at point  . 

  The proposed method consists of two stages that automatically decrease the boundary 

effects of wavelet method, at the first stage, LLQ which is considered as an excellent 

boundary treatment Cai and Xu (2008) is applied to the corrupted and noisy data. The 

remaining series is then expected to be hidden in the residuals, at the second stage, 

wavelet method is applied to the residuals. The final estimate is the summation of the 

fitting estimates from LLQ and WR. Compare the results with the results obtained by Oh 

and Naveau (2001). 

The main idea of the proposed method is to estimate the underlying function  with 

the sum of a set of wavelet regression functions,  , and LLQ function,     . That is, 

  

                  

 

      To obtain the wavelet regression - Local Linear Quantile Regression estimate         

we need to estimate the two components:     and      . Inspired by the back-fitting 

algorithm of Hastie and Tibshirani (1990), we propose the following iterative algorithm 

for computing     ,       and hence        .  
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1. Obtain  an initial  estimate     for  , and set      
       . 

2. For  j=1,…..,  iterate  the following  steps:  

     (a) Apply wavelet regression to         
   

 and obtain   
 
. 

                 (b) Estimate     
 

 by fitting local quantile regression to        
 
 

    3. Stop if                
 

+    
 
   converges. 

 

     To use the above algorithm, one needs to choose the initial curve estimate     in Step 1 

and the smoothing parameter for the local quantile fit      
 

 in Step 2(b). For 

computing    , we use high-level statistical or mathematical software packages (R) .. 

The practical performance of        strongly depends on the selected bandwidth 

parameter. We take on the strategy of Yu and Jones [1998]. In sum, we will employ the 

automatic bandwidth selection strategy for smoothing conditional quantiles as follows: 

1- We will use the ready-made and sophisticated methods in selecting      ; we 

employ Ruppert, Sheather, and Wand (1995) who explored a “direct plugin” 

bandwidth selection procedure, which relies on asymptotically optimal bandwidth 

 

     =               
 
       

  
 
         

   

 

=       
       

    
 
 

   

2. We use           
      

             

 
  

 to obtain all of the other    from 

     . where   and   are standard normal density and distribution functions, and       

is a bandwidth parameter  for  regression mean estimation with various existing methods. 

This procedure obtains identical bandwidths for the   and (1 −  ) quantiles. 

Our data from the daily closing prices of major European stock indices, 1991–1998: 

Germany DAX (Ibis), and UK FTSE. The data are sampled in business time, i.e., 

weekends and holidays are omitted, a multivariate time series with 1860 observations on 

4 variables. The data were kindly provided by Erste Bank AG, Vienna, Austria. 

 Presents  the  proposed  method  for  improving  boundary  adjustment  in  wavelet 

regression. Driven by the fact that local quantile regression is extremely effective in 

adapting to boundary conditions. We analyze the indices based on the WR-LLQ and WR 

and the WR-LP methods. 

The forecasting accuracy measures employed in this study are root mean square 

error (RMSE), mean absolute error (MAE), and mean absolute percentage error (MAPE). 

The RMSE, MAE, and MAPE values obtained through the WR -LLQ, WR and WR-LP 

methods.  In each test set for the two index series are summarized in Tables 1 and 2. The  

results  demonstrate that  the  proposed WR -LLQ method  is  more  successful  in  all  

cases  in  forecasting  the stock  closing  prices  than  the WR and  the WR-LP methods. 
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Figure 1: FTSE price and DAX closing price index, respectively 

Table 1: Comparison of RMSE, MAE, and MAPE values for DAX using the WR-

LP, WR, and WR-LLQ methods. 

quantiles n.head=10 RMSE MAE MAPE 

      

WR 16.0152 14.3811 0.817226 

WR-LP 13.00762 11.23252 0.638528 

WR-LLQ 9.033317 7.978742 0.45279 

      

WR 16.0152 14.3811 0.817226 

WR-LP 13.00762 11.23252 0.638528 

WR-LLQ 8.294448 7.277219 0.412813 

      

WR 16.0152 14.3811 0.817226 

WR-LP 13.00762 11.23252 0.638528 

WR-LLQ 11.67783 8.983242 0.507962 

 

Table 2: Comparison of RMSE, MAE, and MAPE values for FTSE using the WR-

LP, WR, and WR-LLQ methods 

quantiles n.head=10 RMSE MAE MAPE 

      

WR 130.026 123.2905 4.924095 

WR-LP 62.7433 55.62809 2.226658 

WR-LLQ 22.84248 18.69655 0.748319 

      

WR 130.026 123.2905 4.924095 

WR-LP 62.7433 55.62809 2.226658 

WR-LLQ 42.87112 36.72086 1.471088 

      

WR 130.026 123.2905 4.924095 

WR-LP 62.7433 55.62809 2.226658 

WR-LLQ 49.55608 41.91537 1.679824 

    This work has carried out an experimental study to cope with issues found in previous 

models such as the boundaries bias in WR and LLQ. The solution came out through a 

combination of both models to improve the procedure followed in stock closing prices in 

financial markets. The reliability of the method was tested through various real data. It 
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can be said that such method proved to be more accurate and overcome in dealing with 

issues occurred in other methods and showed more reliable results overtime. 
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 عطية رمضان الكيلان 

372-376 

29 
 (الخير إذا دخل مكة من حج عن الغير بيان فعل )

 سنة 
 
 علي القاري المتوف

ّ
 دراسة وتحقيق هـ1114للملّ

ي غير محمد المجرِّ
 392-377 الصَّ

30 
ح عيون المذاهب لعبد الرؤوف الأنطاكي  ي شر

 
فضل المواهب ف

 (الاستنجاء ونواقض الوضوء من كتاب الطهارة) (ه1119)
 دراسة وتحقيقا

 421-393 نجيب منصور ساسي 

31 
ي خفض مستوى الوحدة النفسية    

 
ي سلوكي ف

 
برنامج ارشادي معرف

 لأبناء النازحتر  الليبيتر  
 439-422 حنـــان ميــلاد عطيــة

32 
Speaker recognition from speech using Gaussian 

mixture model (GMM) and (MFCC) 
Hanan A. Algrbaa, 440-457 

عية عند الغزالىي علاقة المنطق بالعلوم ال 33
 467-458 هشام علي مرعي  سرر
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34 
سبلتر  -الحلول العددية للمعادلات التفاضلية الملزمة بإستخدام ب

 التكعيبية
 خالد الهادي الفيتوري
 زينب أحمد زوليه 

468-476 

35 
 تأثير نظم معلومات التسويقية عل توزيــــع السلعة

 "دراسة تطبيقية عل إدارة مصنع إسمنت المرقب" 
 500-478 يس ميلاد الدزيريخم

ي ضوء مهامهم الإدارية 36
 
ي الإدارة المدرسية ف

 
 517-501 منصور عمر سالم فرعون إدارة الوقت ف

37 
ي كتاب خزانة الأدب 

 
ي باب الظروف ف

 
ي النحوية ف

أراء العلامة الدماميت 
 ولب لباب لسان العرب

 533-518 فائزة محمد الكوت

38 
ي الاستعا"

 
عبد الجواد بن إبراهيم بن شعيب  "رة فوائد الفرائد ف

 (ه1173) الأنصاري
 محمد محمد مولود الأنصاري
 حمزة مسعود محمد مكاري

534-547 

39 
 حروف الجر بتر  التناوب والتضمتر  

 دراسة تطبيقية عل آيات من القرآن الكريم
 "دراسة وصفية تحليلية"

 عبدالرحمن بشير الصابري
 إبراهيم عبد الرحمن الصغير 

 وبكر أحمد الصغير أب
548-559 

40 
An Application of "Kushare Transform" to Partial 

Differential Equations 

Ayda Saad Elagili 

Abdualah Ibrahim Sultan 
560-565 

41 
بوية ي للمعلم وأثره عل العملية الير

 الأداء الوظيف 
تعليم دراسة سوسيولوجية عل عينة من معلمتر  ومعلمات مرحلة ال

 الأساسي 

 أمل إمحمد إقميع
 فاطمة محمد ابوراس 

566-598 

42 
ام المصارف التجارية بتطبيق مبادئ إدارة الجودة الشاملة  مدى الير 

 (دراسة ميدانية عل مصرف الجمهورية فرع المرقب)

ي عبدالسلام كليب  خير
 عبدالسلام بشير اشتيوي

 طارق أبوفارس العجيلي  
 محمد عبدالسلام الأسطى 

 فتحية خليل طحيشات

599-623 

43 
Determination of Some Physical and Chemical Parameters 

of Groundwater in Ashafyeen-Masallata Area 

Abdulrhman Iqneebir 

Khaled Muftah Elsherif 
624-633 

 650-634 أحمد عل معتوق الزائدى أحكام الأهلية وعوارضها عند الإنسان 44

 قة بالنفس وعلاقته بالتوجه نحو الحياة لدى طالبات كلية الآدابالث 45
ي النعاس

 عمر مصطف 
ي السنباطي  

 السيد مصطف 
651-671 

ي  46
 700-672 فاطمـة جـمعة الناكـوع معايير جودة آليات التدريب الميدان 

47 
ي الأداء المالىي للمصارف التجارية

 
ة  أثر المخاطر المالية ف الليبية للفير

 (2017-2011) من

 إيمان عمر بن سعد
بثينة علي أبو حليقة   

 عمر محمد بشينه
 وليد حستر  الفقيه

701-718 

48 
ي 
 
ية  ف ي تحستر  ادارة الموارد البسرر

 
دور مداخل ادارة المعرفة ف

 المؤسسات الحديثة
 730-719 هدي الهادي عويطىي 

49 
Antimicrobial Activities of Methanol Extract of 

Peganum harmala Leaves and Seeds against Urinary 

Tract Infection Bacteria 

Khaled Abdusalam B. A 

Eman Mohammed 

Alshadhli 

Tasnim Adel Betro 

 Amera Lutfi Kara  

Mawada Almashloukh 

731-739 

ي سورة الواقعة 51
 
 الصور البيانية ف

 فتحية زايد شنيبه
نجاة بشير الصابري   

740-750 
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51 
Phytochemical, Heavy Metals and Antimicrobial 

Study of the Leaves of Amaranthus viridis 
Afifa Milad Omeman 751-757 

 765-758 أسماء جمعة القلعى قواعد المنهج عند ديكارت 52

ي  53 م1969 –م 1963النفط والاقتصاد الليتر  777-766 فرج محمد صالح الدريــــع 

الخطأ بغير الأصل  تقويم دية القتل 54  
 عمر عبدالسلام الصغير 

ي الأسمر 
 
رضا القداف  

778-789 

 مناقشة المسألة الأربعتر  من كتاب المسائل المشكلة للفارسي  55
 أبو عجيلة رمضان عويلي 

أحمد عبد الجليل إبراهيم   
790-804 

56 
ي الناتج عن محطات الوقود

ي منطقة سوق الخميس التلوث البيت 
 
 ف

(حصول عل ترقية عضو هيئة تدريسبحث مقدم لل)  
ان  فتحية أبوعجيلة جير

صالحة عمر الخرارزة   
805-823 

 856-824 هنية عبدالسلام البالوص بعض المشكلات الضغط النفسي وعلاقتة بالصحة النفسية 57

58 
ي مراقبة 

 
مجة الخطية ونماذج صفوف الانتظار ف تطبيقات الير

ة عل القطاع الصجي بمدينة وتحستر  الأداء دراسة إحصائية تطبيقي
 الخمس

 احمد علي عزيز
 علي مفتاح بن عروس

857-871 

59 
Isolation of Staphylococcus Aureus From Different 

Clinical Samples And Detects on Its Antibiotic 

Resistance 

Mona A. Sauf 

Fathi Shakurfow 

Sana Ali Soof 

Abdel-kareem El-

Basheer 

872-879 

61 

Combined Method of Wavelet Regression with Local 

Linear Quantile Regression in enhancing the 

performance of stock ending-prices in Financial 

Time Series 

Wafa Mohamed Alabeid 

Omar Alamari Alshbaili 
880-885 

احجم الدولـــــة الليبية وأثره عليها طبيع 61 ي  ا وبسرر ي   
 خالد محمد بالنور
 خالد أحمد قـناو

886-901 

62 
EFL Instructors' and Students' Attitudes towards 

Using PowerPoint Presentation in EFL Classrooms 

Amna Ali  Almashrgy 

Hawa Faraj Al-Burrki 

 Khadija Ali AlHebshi  

902-918 

ي اضطرابات الشخصية الحدية وع 63
 
لاقتها بالجمود المعرف ي  

 934-919 سالمة عبد العالىي السيليت 

64 
Common English Pronunciation Difficulties 

Encountered by Third Year Students at the Faculty of 

Education- English Department- Elmergib University 

Samah Taleb 935-952 

65 
A Study on Bacterial Contamination of Libyan 

Currency in Al-Khoms, Libya 
Hassan M. Krima 953-958 

66 
A New Application of Kushare Transform for 

Solving Systems of Volterra Integral Equations and 

Systems of Volterra Integro-differential Equations  

Jamal Hassn Frjani  959-964 

67 
Study of chemical and biological weathering effects 

on building stones of the Ancient City of Sabratha, 

NW-Libya 

Ismail Elforjani Shushan 

Saddik Bashir Kamyra 

Hitham A. Minas 

965-978 

68 
ي 
 
الآثار الاجتماعية والثقافية المصاحبة للتغير الاجتماعي ف

ميةالمجتمعات النا  
 991-979 محمد عبد السلام دخيل
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69 

Molecularly imprinted polymer ( poly-pyrrole ) 

modified glassy carbon electrode on  based 

electrochemical sensor for the Sensitive Detection of 

Pharmaceutical Drug Naproxen 

Ismael Abd-Elaziz  

Fatma Kahel 
992-998 

71 
 الجمل وقصيدتهعلي 

ي رثاء النورس الكبير )
 
 (اليوم الأربعون ف

 خالد رمضان الجربوع
 علي إبراهيم بن محسن
 صلاح الدين أبوغالية

999-1008 

71 
Comparing Review between Wireless 

Communication Technologies 

 نادية محمد الدالىي 
ة  ايمان احمد اخمير  

1009-1014 

72 
The importance of Using Classroom Language in 

Teaching English language as a Foreign Language 

Khairi Alarbi Zaglom 

Foad Ashur Elbakay 
1015-1024 

73 
سِب الاختصاص بها إلى مذهب مُعترَّ  

ُ
ي ن
لف فيها التر

َ
 الأدلة المخت

(دراسة تحليلية مقارنة)  
 1042-1025 حمزة بن ربيع لقرون

74 
ي مدينة الخمس،  ار بعض الأوليات المعويةمعدل انتش

 
الطفيلية ف

 ليبيا
 1052-1043 أسماء السنوسي لحيو

ي سورة البقرة( ما)استعمالات  75
 
النافية ف  1067-1053 برنية صالح إمحمد صالح 

76 
كة  عوامل نجاح وفشل نظام المعلومات دراسة تطبيقية عل شر

ي وليد
 الأشغال العامة بت 

 1085-1068 م اعطيةاسماعيل عبدالكري

بية الايجابية للطفل" 77  1098-1086 نجوى الغويلي  "الرعاية الاجتماعية والدعم الاجتماعي والير

78 The Error Correction in second language writing 

Seham Ibrahim abosoria 

Fatheia Masood Alsharif 

Abdussalam Ali Mousa 

Hamzah Ali Zagloum 

1099-1105 

79 
 أساليب المعاملة الوالدية وعلاقتها بالتحصيل الدراسي 

 (الخمس)لدى عينة من طلبة كليات جامعة المرقب بمدينة 
ي عقيلة  1128-1106 ميسون خير

80 
Quality of E-Learning Learning Based on Student 

Perception Al Asmarya University 

Majdi Ibrahim Alashhb  

Mohammed Alsunousi  

Salem Mustafa Aldeep 

1129-1135 

81 
The Importance of Corrective Feedback in leaning a 

Foreign Language 
Ekram Gebril Khalil 1136-1150 

82 
ي ظل انتشار الأوبئة والأمراض السارية

 
 شكل العلاقات الاجتماعية ف

  19جائحة كوفيد )
 
 (نموذجا

 سكينه الهادي الحوات
 محمد الحواتفوزي  

 سليمة رمضان الكوت
1151-1164 

83 
A comparative study of the effects of Rhazya stricta 

plant residue on Raphanus sativus plant at the age of 

15 and 30 days 

Salma Mohammad Abad 1165-1175 

ه 84 ي وانتصاره له من خلال تفسير ال عند الزمخسرر يفمحمد توظيف الاعير   1191-1176  عمر محمد الفقيه السرر

 1192 الفهرس


