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Abstract:

Date production is representing in many countries of the
world, especially in Irag, a large part of the national economy.
Previously, Iraq is at forefront of countries in exporting the dates
to the world. But, recently, his production of dates is decreasing
significantly as a result of the known conditions in the country
(e.g., wars and crises), which are changing the country to an
importing country of dates; consequently the economy losses of
an important support to its main pillars.

The research aims to use the Autoregressive Integrated Moving
Average (ARIMA) model to predict the production of dates in
Irag for the period 2019-2025 based on a time series of dates
production in lraqg, including the period 1980-2018. Statistical
methods were used to study the characteristics of the time series
where there was a clear fluctuation in the time series with a
decreasing pattern. The results of statistical analysis, showed that
the most important and appropriate model for predicting the
production of dates is the model of ARIMA (2,2,0) from a set of
models proposed because it has the lowest value of AIC and BIC
criteria and it has characteristics of white noise. This model was
used to predict date production for the period 2019-2025.

Key words: Autoregressive Integrated Moving Average
(ARIMA) model, Date production, Forecasting
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Mull Hypothesis: ¥ has a unit root

Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=9)

f-Statistic Prob.*

Augmented Dickey-Fuller test statistic -1.893577 0.3317
Test critical values: 1% level -3.615588

5% level -2.941145

10% level -2 608066

*Mackinnon (1996) one-sided p-values.
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Mull Hypothesis: DISQRT_Y,2) has a unit root

Exogenous: Constant
Lag Length: 3 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -5. 759663 0.0000
Test critical values: 1% level -3.646342
5% level -2.954021
10% level -2 615817

*Mackinnon (1996) one-sided p-values.
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Partial Autocorrelation
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