2018 (6) 222l (40) alaall Ligilally Aalaaiy) ashal) Alades _ Agalal) cilually Gisal oy daaly Alaa

Tishreen University Journal for Research and Scientific Studies -Economic and Legal Sciences Series VVol. (40) No. (6) 2018

Cmogead) Cpilalgall dany piill wld zigal s Uyl jiSha — (S dpngia aladiud

“taal qilla ) gisal)

(018 /11/12 A ,4ill 3 2018 /7 /30 g1 f k)
0 uedle O

038 asfl Cua Aiejll Judludly sl 8 3Sua — (S Aamgie aladiud Clghi maa gl duall sda o
ol zhsa g Lead g (MA A janid) cllangially AR I lastV) 3l (el e dangial)
ARIMA 73l (g 73t Jumadl (38 65 schmgial) 038 aladinly G saall Gaidalsall aaey 0l

sl & aeladinl oSe Cua ARIMA(2,1,1) 8 ol 235 ) Jeasil) 5 sadl duhll il aal cailsy
chlaad Ly 358 s o Joeanll da i) 3l Jundl a5 <2035 ple i oapsedl cbilsal 23y
dle i i 3 gl cpilalsall 23l = 3saill 38 S e Gt Aysaill A laly dglasy)
2035

Taleb_ahmad1976@yan00.de. dy ) sw —480) — 55 daala —slaidy) 408 —Aaajully 5 Lasy) aud — 30 laa 3’

11




2018 (6) 222l (40) alaall Ligilally Aalaay) agal) Alades _ Agalal) cilually Gisall oy daaly Alaa

Tishreen University Journal for Research and Scientific Studies -Economic and Legal Sciences Series VVol. (40) No. (6) 2018

Using Box-Jenkins Methodology To Build A Standard Model
For Forecasting Of syrian Population

Dr. Taleb Ahmad®

(Received 30 /7 /2018. Accepted 12 /11/2018)

0 ABSTRACT O

The aim of study was to illustrate the steps of using BOX-JENKINS methodology to
predict the time series. This methodology combines between Autoregressive models and
Moving Averages. It also aims to develop a standard model for forecasting of Syrian
population using this methodology, and estimate the best model of ARIMA models.

The main results of the study: It was build ARIMA (2,1,1) model, which can be used to
predict of Syrian population until 2035, it was the best model to get on accurate predictions
according to statistical tests and predictive accuracy tests. Through of this model, the
estimated Syrian population will increase until 2035.
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fonsall Sl (S53 Lal il 1(3) Jsaad

Sig. Adganll il Lgunall t ded syl
%10 | %5 | %l
0.991 | -2.61 | =2.96 | =3.66 |  0.757 | gussall Jigh S

-E-view 9 malin cilajia o alaieYl dall) sae) ¢ juaal)

Jsaall (G sangll s sl il cuiy Cua bjiue bl maail () Al e clig il 28k ok Y
%10 %5 Yol ANall ligins paen die Adgaal) adll e 53010 HLEAY) 13gd dysunall Zagll of (4)
Jatig HLaaY) 13g] aaal) Gujd iy SN 0.05 (e sraal 25 0.0368 & L) 3] Sig. ded daa

e il )l Aludud) by sasy H3s Ll Gl Aia)l ALl of e ati Al Alad) daca il

A Al (e cilbg Al pugall fgi- G LEA) gl 1(4) Jgad

Sig. idgaall Al Aygunall t Gagd kaay)
%10 | %S5 | %l
0.0368 | -2.62 | -2.96 | -3.67 3.10 psal i oo

-E-view 9 malin cilajia o alade¥l dall) dae) ¢ juaal)

355q A8 yaiall llangiall 4ys P I jlasy) 45, el i) ARIMA(D,A,0) 73l g oy
Glagleall SIST Hleal Ao i Giay 4y @bl duls Jial Qulidl 0 ARIMA (2,1,1)  z3sall
DLERDU Lyl A8 Cus (g dad J8 Biny SIS cda i) 5 AY) 3Ll e (SBC) s slaas . (AIC)
SBC= (AIC= 918.81 e dnd o Cume(5)ad) Jsaall b sasasall gAY zilill (WMAPE 5 MSE
MAPE = 0.072¢ MSE =17794.71 Lzl dads.z3sail 131 925.57

W zasall ) Jeasill (Ko sl i A L) Alad) Jilis Uiy il g (A5Y) Al (s Al
S S Anglie aladiul 8)iee Apiadll Alulull ey

oMl @by Aldes Jiiadd Aa i) g 3aill Ailany) ulaal) Aijlia :(5) a)lsea

MAPE Ll MSE jlsal SBC jlme AIC s isall
0.183 66141.27 1008.24 1004.87 ARIMA (1,1,0)
0.257 65116.84 1008.02 1004.64 ARIMA (0,1,1)
0.119 43084.17 975.80 970.74 ARIMA (1,1,1)
0.196 35733.94 952.17 947.10 ARIMA (2,1,0)
0.072 17794.17 925.57 918.81 ARIMA(2,1,1)
0.156 42142.29 975.45 970.38 ARIMA(0,1,2)

.SPSS zaliy cila s Aol Gald) dae) et )
Talin clajia 3 dal; b omty
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A ) e UlasSPSS gelin A (e zasaill sk aay

ARIMA (2,1,1) gigail §,al) culgil) :(6) oy Jga

Variables B SEB T-RATIO APPROX.
PROB.(Sig.)

AR1 1.62349 0.10814 15.0133 0.000000

AR -.93012 0.10354 -8.9835 0.000000

MAL -0.83323 0.12916 -6.4511 0.000000

CONSTANT | 34494301052 | 19145.4895 18.0169 0.000000

-SPSS zualiyn clada Ao aladie¥h ald) dae) (a : juaal)

Cmysadl Cpilalsall aael aial) z3sail) cilily Lo Jean (6) Jsaall (e
Y. =34494301052+1.62349y -093012Yy +083323g

10.05050 srual Leie < SIgEY dysine z3salll clalre aen of i

Glsd el A Jala ¥y S syl s clelas gand iy el g3 satll Aliadl (e ST Jal o

AT (PR

Ly Al Sl asyll (463) GalSEl Gaw Cus (Error of  Model) 35l
ARIMA(2,1,1) zasaill sl 5l

1.0
5

L A[l:-_I_-_-_._l_-__*_____,

0.0 »
=4

__5 u —

Confidence Limits
1.0 Ellcoefficient

9 11
8 10 12

13 15

6 14 16

Lag Number

ARIMA (2,1,1)z3sadll Blsd (ACF) 504 L) 4a :(3) ad) Ji
-SPSS galin cilajia Ao alaie¥l dalll slae) a1 juaal)
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1.0
50
0.0 .u.—u_-%
5 _
Confidence Limits
-1.0 Elcoefficient
1 3 5 7 9 11 13 15

2 a4 6 8 10 12 14 16

Lag Number

ARIMA (2,1,1)z 35l Alsd (PACF) S5l 53 By A)a :(4) ad) Jsi
.SPSS galin cilajia o alaie¥l dalil) ae) ¢ 1 juaal)

Slsd PACF il I3 L1 s a8 ACF 31l Llap¥) Al ad of (4 ¢3) culSall (e daadls
Confidence ) gl gaa aa a8 lgrsea N 0.95 48 Jlaaly dgma s ARIMA(2,1,1)  z 3l
oo S Ljung—-Box laal alasiud A e (Al Ay 0l 7z 3seill dloadl e ST S0y g (Limits
Sl A BLa V) CDalas paen e aii HLEAY] 13] adall dum Cum lsll 1 Bl asmg pae

(il g5l Aysina e

g isall) Lada (e (il S g 3iad LA 1 (7) ad) Jgaa

Ljung-Box Q(18)
Statistics |DF |Sig. [Number of Outliers

12.751 |15 |621 0
-SPSS galiyn cilajia Ao alaie¥l daldl slae) a1 juaal)

) aaadl Ay d 58 2 13d ¢ 0.05 oo ST 225 0.621 & L) 13gd Sig. dad o 223 (7) dsaad) e
Gibalsall a3y sl 8 i) zdeall ga o gall gheadll ey SN L )l Gu 3 LU g ae
al o pat ) L) Abad) il Joy Canal) (o Al Apmpil) (iady pians s Aedlil) alse S sy sud
ne (8) Jsandl Gang 3Sia— (S dmgie aladiuly Gaysudl Gibaleal) a5l ol dea ol (Sa

2035 sle JnARIMA (2,1,1) z3sail Gy el Guysad (il sal

2035 ale Aa el Cpygud) Cpiblgall 220 1 (8) B o

olall 3aall Cpysndl ilalsall 220 olall il Cpygndl idalsall 222
ARIMA(2,1,1) z3se3 Gy ARIMA(2,1,1) z3se3 Gy

2011 20951917 2024 24586565

2012 20768659 2025 24611785

2013 20639156 2026 24767014
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2014 20705132 2027 25101339
2015 21038468 2028 25605501
2016 21624041 2029 26218810
2017 22370440 2030 26851350
2018 23143326 2031 27413589
2019 23809627 2032 27843810
2020 24278252 2033 28125088
2022 24525088 2034 28287354
2023 24595716 2035 28394938

.SPSS galin cilajia o aladie¥l dalil) sae) ca 1 juaal)

o cua 2013 =201 2l Pla it ol Gaysd) cpibalsall aae o (8) Jsaadl iy e aadls
dle gin yll 13 ey 2014 Hle e sl g UYL Tape & ani(20639156) blsall 23 lasie
+40u5(28394938) 2035 ale b il Gagadl aibalsall s jlus Cua 2035

rGluagilly alalitiuy)

ralaliiiay)

Hleal) Ula g ) bl aaf il

Al cDlelee ) Veppine e Aie) Alule Lugaall sl DA Gyew & Ol e (3 — 1
S 2ae 8 Sl il s celld capedl A Ll Y

ARIMA(2,1,1) zsas 58 Gapysead) Gibalgall 20ey 5l ds i) 3l (e Jumd¥) o 3gaill - 2
2035 ale n s Cpbalsall 23ay 5l ol 7o ol 25— 3

Oaibalsall 230 daapus Cum (padlall (paall DA 4 Ol 220 3l w8554

ol g saill DA (e @lds (awi28394938 12035 ale b Guysndl

1lua i)

iyl S pail) Aadleal cJutll sty 8yl apdat Jilus 305 e apaniil) — 1

22 e o 3l Ll 3iSis — (S ngie Lasns Vs Aia)ll JuSlad) bl &oa) pail) Jilss 32Y) g = 2
et

Gl slaiely digimall Gleadl Ji e gl Guibalsall 2o 50l 4) Juagill 23 Al z3saill alasiul — 3
el S saill dgalsdd Laladll gl Lgglany )

Lguan) @il Gsluly (GARCH z3la (e dgialll Judladl Jidas 8 g4l dglas) @il e a4
Al cluball 8 ARIMA =3l ge Lgihylies gadall Jilailly e lilaaY)
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