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Trend Analysis Plot for C1
Linear Trend Model
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Trend Analysis Plot for C2
Linear Trend Model
Yt = 8.05804 + 0.637909*t
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Autocorrelation Function: Area

Lag ACF T LBQ
1 -0.295648 -1.80 3.50
2 -0.141395 -0.79 4.33
3 -0.039964 -0.22 4.40
4 -0.086189 -0.48 4.72
5 -0.015768 -0.09 4.73
6 0.161834 0.89 5.95
7 0.001793 0.01 5.95
8 0.044255 0.24 6.05
9 -0.092541 -0.50 6.49
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Partial Autocorrelation Function: Area

Lag PACF T
1 -0.295648 -1.80
2 -0.250717 -1.53
3 -0.194535 -1.18
4 -0.250407 -1.52
5 -0.244431 -1.49
6 -0.037649 -0.23
7 -0.025286 -0.15
8 0.081995 0.50
9 -0.004525 -0.03
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(with 5% significance limits for the partial autocorrelations)
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Final Estimates of Parameters

Type Coef SE Coef T P
MA 1 0.8304 0.0952 8.72 0.000
Constant 16.036 5.456 2.94 0.006

Differencing: 1 regular difference

Number of observations: Original series 38, after differencing 37

Residuals: SS = 1125790 (back forecasts excluded)
MS = 32165 DF =35
Modified Box-Pierce (Ljung-Box) Chi-Square statistic
Lag 12 24 36 48
Chi-Square 9.4 19.3 21.2 *
DF 10 22 34 *
P-Value 0.420 0.626 0.957 *
Forecasts from period 38
95 Percent
Limits

Period Forecast Lower Upper
39 693.49 341.90 1045.08
40 709.52 352.91 1066.14
41 725.56 363.99 1078.13
42 741.60 375.14 1108.05
43 757.63 386.35 1128.91
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ACF of Residuals for C1
(with 5% significance limits for the autocorrelations)
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Time Series Plot for C1
(with forecasts and their 95% confidence limits)
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Summary

Worldwide, agricultural sector is among the most important sectors. Beside the
job opportunities offered by this sector, it is a main source for food, clothing and
crude material for industry. In Iraq, agriculture is considered the largest non-oil
related sector which embodies about 25% of man power and accounts for 5-10% of
total gross domestic product (GDP).Thus, there is no real comprehensive
development without development of agricultural sector. From the nutritional point of
view, there is some disturbances between the demand and supply of food. This is
attributed mainly to decreased level of domestic production and increased demand
due to increase in population pressure and the per capita income.

In many countries, maize is considered as one of the most important cereal
crop in nutrition and industry. That is because this crop is essential material for
forage in animal breeding projects. This study aimed to predict the maize-cultivated
acreage (MCA) in Iraq for the period 2017-2022 using time series analysis based on
Box- Jenkins model.

The results indicated that ARMA (0,1,1) is the best model as it fits the series of
maize-cultivated areas after treating the unstationarity. That is because this model has
the least value for MSE which could be depended on for putting future planes.
According to this model, there is an increase in the maize-cultivated areas during the
predicted period.

In order to maintain the current levels of cultivated areas and stop their
reduction, there must be 1.5% increase in the growth of agricultural sector to
confront the positive growth rate during the predicted period which is 1.5%.
Keywords; Prediction, Time series, Box- Jenkins.



