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o ABSTRACT O

This research includes a study of ARIMA models for the forecasting of the numbers of
arrivals through border crossings of Syrian- Lebanese according to a monthly time series
during the period 2014-2017. Because the activity of border crossings positively affects the
economy of countries, and the forecasting of this activity helps decision makers to take
appropriate decisions to improve the performance of border crossings.

The BOX-Jenkins methodology was used to build a model of the time series. There are
trend and seasonal components. Seasonal components were deleted, but the trend is
included in the model.

Then we chose the best model to predict numbers for future arrivals through border
crossings of Syrian- Lebanese for time series of one month in year 2018 (i.e. January)
using statistical software EVIEWS. The best model for forecasting was ARIMA(0,0,1).

Key words: Forecasting, Autoregressive, Moving Averages, Box-Jenkins Methodology,
Border Crossings.
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| o 10 0262 0.071 101.50 0.000
(O | C @ 11 0.348 0.224 109.38 0.000
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0.718 -0.095 64.871 0.000
0.658 0.241 87.934 0.000
! 0.600 -0.049 107.57 0.000
! 0.535 0.022 123.54 0.000
! 0.532 0.216 139.70 0.000
! 0.499 -0.151 154.30 0.000
! 0.428 -0.027 165.29 0.000
! 9 0.358 -0.086 173.18 0.000
! 10 0.311 -0.005 179.28 0.000
! 11 0.287 0.106 184.61 0.000
! 12 0.281 0.007 189.87 0.000
1
1
I
1
I
1
1
I

O~NO O WNPE

13 0.258 -0.043 194.45 0.000
14 0.175 -0.241 196.61 0.000
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Lgiea pe 20.67162 20.47670 ARIMA(1,0,1)
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Variable Coefficient Std. Error t-Statistic Prob.
C 39821.61 2693.768 14.78286 0.0000
@TREND 919.2978 88.53485 10.38346 0.0000
MA(1) 0.603689 0.117327 5.145330 0.0000
SIGMASQ 37188261 7082285. 5.250885 0.0000
R-squared 0.832788 Mean dependent var 61425.88
Adjusted R-squared 0.821387 S.D.dependentvar 15070.94
S.E. of regression 6369.381 Akaike info criterion 20.44549
Sum squared resid 1.79E+09 Schwarzcriterion 20.60142
Log likelihood -486.6918 Hannan-Quinn criter. 20.50442
F-statistic 73.04610 Durbin-Watson stat 1.817435

Prob(F-statistic) 0.000000
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Autocorrelation Partial Correlation Autocorrelation Partial Correlation AC PAC Q-Stat Prob*

0.069 0.069 0.2444

0.039 0.034 0.3240 0.569
0.044 0.039 0.4254 0.808
0.159 0.153 1.8065 0.614
-0.111 -0.137 2.4906 0.646
0.065 0.074 2.7299 0.742
0.059 0.047 29339 0.817
-0.009 -0.041 2.9389 0.891
9 -0.109 -0.077 3.6730 0.885
10 -0.097 -0.128 4.2689 0.893
11 0.031 0.061 4.3328 0.931
12 0.057 0.086 4.5503 0.951
13 0.027 0.039 4.5999 0.970
14 -0.069 -0.078 4.9407 0.976
15 -0.052 -0.084 5.1360 0.984
16 0.015 0.050 5.1536 0.991
17 -0.058 -0.043 5.4097 0.993
18 -0.098 -0.094 6.1787 0.992
19 -0.072 -0.101 6.6076 0.993
20 -0.176 -0.196 9.2509 0.969
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