2013/‘:439/ ) daxd) J.u.& Lgdlal\ﬂ;d\_t\.\.dd\ &3 S daala dlaa

Using modelsBox-JenkinsARIMAforecastingproduce
electric power
Ay <t ABaY) Ll 5l B ARIMA RS - (aS s 3l aladind)
Jie e Jdl
il 1) ansd Ay ) S - & jeaisall Aaalal

—soaliinal)

35,2030 50l 40 jo U ALY iy il SARIMA giled sl 5iSiem — (S 50 3l Al 50 Ganll 134 Gpanaly
Y Dl wdly sl 73 sad Jundl ) o5 (ge s Ata 3l ALl 73508 Ly (& Box —Jenkins Gasgie slaic!
(e 69) el il g Canad Al 5ol ALY L0y 4y Aules o lee b ol jal iy 450 ,e<U a3l
oo 3l gisa Juadl ARIMA(L,0,2) gisell 08 gl e Statgraphics (Hasy) gebisd) plasiul
) 3k elaf Galia s ARIMA(L,0,0) 23035 ARIMA(L,0,1)z 3 03

ABSTRACT:

This research includes a study of Box - Jenkins ARIMA models for The forecasting of
electric power producing for Baghdad city. These models are used to build a model of the time
series and Then choose the best model to predict values for future electricity production with
practical application for electric power production for 6 years time series (i.e. 69 months) using
statistical software STATGRAPHICS, The best model was ARIMA(1,0,2) Than ARIMA
(1,0,1) model and ARIMA (1,0,0) from performance of predict methods.
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1 2 3 4 5 6 7 8 9 10 11 12
2007 | 17276800 | 128386400 | 196251900 | 185973500 | 129261400 | 175737800 | 196573100 | 192156850 | 197884150 | 135686200 | 135683600 | 199514700
2008 | 142412700 | 131711700 | 130372800 | 114898900 | 138463200 | 149929700 | 181456380 | 195238400 76206200 84351700 76206200 | 199514700
2009 | 176326600 | 201865040 | 206327130 | 184737000 | 184448560 | 173999000 | 183354640 | 195731300 | 177874900 | 193680240 | 160096240 | 172513340
2010 | 339668424 | 199449010 | 217379090 | 223557500 | 296196210 | 277586870 | 316534300 | 322943400 | 309039700 | 298132921 | 277196850 | 323345550
0
2011 | 291274422 | 275219370 | 261928220 | 288383230 | 333969030 | 345933109 | 343116100 | 341527200 | 318376900 | 322465500 | 309550290 | 327231100
2012 | 339668420 | 324381970 | 364062100 | 336161900 | 305208200 | 332962890 | 327283000 | 343708000 | 314490000
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Estimation
Statistic period
1.78158E15 MSE
MAE 2.77226E7
MAPE 15.0721
ME 645464.0
MPE -4.54233
ARIMA Model Summary
Parameter Estimate Stnd.Error t p-value

0.86283 0.0628256 13.7337 0.000000 AR(1)
Mean 2.39902E8 3.477E7 6.89969 0.000000
Constant 3.29075E7

058 AR(L) Jalase o a5 (0.86283)cs sk 3 3ally Al (o) 2 jpaill il (g
058 @l 5 (0.05) disine 5 sive e 3P dad o il 0555 (0.000000) (s P-value el oY Libasl (5 sine
L zhsadll 13l sl 531k ol s ) Gunliall slad 235 a3 ARIMA(L,0,0) z3 sl

203



2013 / e / (SGD aaml) - e galad) Alaall — dalad) £30 S drals ddaa

ARIMA(1,0,0) 3 seill Lgz Lutall 5 Lnll ol (4) o8, U<

Time Sequence Plot for prod kwh

(X1EB8) ARIMA(1,0,0) with constant
5 FT T T T =
1 o adual
- 4 — forecast
< [ 1 — 95.0%limits
= - J
= C ]
g, C ]
o -
s f ]
0 E, , , , , -
0 20 40 60 80 100
ARIMA(1,0,1) -7-2
Estimation
Statistic period
1.50932E15 MSE
MAE 2.75924E7
MAPE 14.8987
ME 4.40734E
MPE -1.7950
ARIMA Model Summary
Parameter Estimate Stnd.Error t p-value
1.01224 0.0175735  57.600 0.000000  AR(1)
MA(1) 0.656561 0.09954 6.59595 0.000000
Mean 1.52311E8 4.65632E7 3.27106 0.001705
Constant -1.86451E6
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