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Abstract

The research aims to provide an analytical study of the monthly platforms of Shatt al-Arab
waters in Basra governorate by adopting seasonal time chain models. Water tables are directly
influencing the levels of salt concentrations by pushing the saline tongue from the Shatt al-Arab

waters. This will result in reducing environmental and economic adverse effects, Thus, one of
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the integration of SARIMA time series integrated regression models and seasonal moving
circles to predict future levels of Arabian shatters using the Box-Jenkins methodology, using
the data of the desks for the period from January 2009 to December 2021, Accordingly, the
study was able to identify the appropriate template for time-series data in the SARIMA (1.1.1)
(1.1.1)1, model based on the criteria of good conformity (LogL, AIC, BIC, HQ) and diagnostic
tests, where predictive values showed an increasing frequency in the Arab Shatt water levels for
the duration (Jan. /2022 - Dec. /2030).
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g 1 ! 13 -0.085 -0.016 329211 0.000
[ (i 14 0.074 0.059 40166 0.000
! 1 o 15 -0.008 0.034 40178 0.000
[ [ I 16 -0.035 -0.016 40.291 0.001
g O 17 -0.092 -0145 41.868 0.001
(= 1 ! 18 0105 -0.007 43814 0.001
! 1 vl 19 -0.049 -0.045 44242 0.001
! 1 vl 20 -0.045 -0.0320 44500 0.001
g = 21 -0.056 -0.131 45178 0.002
(= T p 22 0099 0054 46968 0.001
g 1 g 23 -0.100 -0.052 48.803 0.001
[ | T p 24 0170 00680 54179 0.000
[ (i 25 -0.015 0.046 54224 0.001
! 1 1 ! 26 -0.044 -0.024 54587 0.001
1 [ 27 0.094 0080 56277 0.001

J¥) AN 341 aay (Iny) At 3l Aedadl A ad) I Jals Y1 g A0 Jalis ) Al (4)Jsad)
Eviews v.12 galin cla jia ; juaall

Y il 5l 58 a3 (3)JSEN & ALubud) ane Lls 4nDa g L 138 5 335 s 155 S Alubuad) dpans g Ll

L et 12 K50y e 5 dasasa J 35

164



Al Kut Journal of Economics and Administrative Sciences /ISSN: 1999 -558X /ISSN Online 2707-4560/ Vol (15) Issue: 47-2023
(June)

DLMNY

15
1.0
0.5
0.0

-0.5

-1.0

-1.5
=] 10 11 12 13 14 15 16 17 18 19 20 21
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Eviews v.12 gl <l jia 1 jiaall
a8l 2.2.3
o238 5 233l SARIMA 3 saill iy Al ya Al G 3 shadll 8 i 311 Abuadl) ) jiisl pde A1C5e dxllaa 22y

I LYY AN a5 3 see 7 5A s ((P=1) ) At Loy S AN lasiV) A G (5) JSEN e (it
Ay O aa Gaa (8 ¢ S Ll V1 AN (e a5 S gee 7 5 A) (q=1) ASHadkall colals giall 4 ) G aad S ¢ 2 3al)
S5 A L Y A 12 el die 33ae Y1 7 5 5A da ¢(P=1,0=1 ) AS el el siall 5 I laasY)
Dall 5 gy ALalid s SARIMA(D, L,Q)(P, 1, Q)1 ikes o0 e il s &5 388 lld o Sl <330l

(5)J8alL adldl s (LogL, AIC, BIC, HQ)
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Model Selection Criteria Table
Dependent Variable: DLOG{LMYY)
Date: 02/09/23 Time: 10:54
Sample: 2009M01 2021M12
Included cbservations: 155

Model LogL AIC* BIC HQ

(1,1¥1,1)  139100903 1717431 -1.5899621 -1.669579
(1,1¥1,0) 134930823 -1.67652F7 -1.578352 -1.636650
(1,1M0,1) 133826931 -1.662283 -1.564108 -1.622407
(0,1¥1,1) 133562444 -1.658870 -1.580895 -1.618994
(1,1¥0,0y 1291568789 -1.614926 -1.536386 -1.583025
(0,1¥1,0y 128852110 -1.610995 -1.532455 -1.579094
(0 AM0 1y 127113063 -1.588556 -1.510016 -1.55G6654
(1,0y1,1y 127.063716 -1.575016 -1.476841 -1.535139
(1,001,0) 1237547114 -1.545214 -1.466674 -1.513313
(1,000,171 122601553 -1.530343 -1.451803 -1.4935441
(0,130,0) 120894471 -1.521219 -1.462314 -1.497293
(1,000,0)  M7.435179 -1.476583 -1.417678 -1.452657
(001,71 111631374 -1.388792 -1.310252 -1.356891
(0,031,0) 109250469 -1.370974 -1.312069 -1.347048
(0,000,1) 108.006412 -1.354921 -1.296016 -1.330996
(0,000,0) 102795861 -1.300592 -1.261322 -1.284641

SARIMA(P,1,0)(P,1,Q)12 3l (1 de gana s Aldaliall guilii ;(6)JSl)
Eviews v.12 gl n cla b : jiaal)

LogL, AIC, )_sledl (i 4SDUiaY ¢dagi Leboatl SARIMA(L,1,1)(1,1,1)12 sl &1 (6) Sl (he Janli )
Zasalll 138 5 (adly (7)J88 5 (BIC, HQ

Variable Coeficient  Std Error  $-Sfatistic  Prob

C 0001298 0000466 3432261  0.0008
AR(1) 0371234 0058152 6388967  0.0000
SAR(12) 0890215 0083790  10.62789  0.0000
MA(T) 0999999 B7.34938 -0.011383  0.9909
SMA(12) 0693369 0144127 -4.810830  0.0000
SIGMASQ 0009325 0020156 0462638  0.6443

SARIMA(1,1,1)(1,1,1) 17 gsad s gilis ;(7)Jsdd)

Eviews v.12 galin cla s ; juaall
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padddl) 3-2-3

il JSLa) e 031 (e S 5 cdmiiaiti e 1Y 355 A SARIMA(LL,1)(1,1,1) 10 sl dlaie] J
I 2L ) A ey IS (e (955 635 el Gl 5 i a e gy ) gl el a5 sil) Lgaal oy
LY (9)¢(8) 0l (& Adaall 5 A sl lad e 5 (A sall

elilgall mpdall a3 5l a8 L A8 (g3a (a1 ) I Tl ,Y) AN 33 mpan () (8) SN (e aaDls
sl uilad e Oy 138 5 cdadd a5 3 gac gz g 5a B sall ey el IR Lol V) AN (9) S (e 2ai LS
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g g
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g o [ |
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Autocorrelation Fartial Correlation
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SAIMA(L,1,1)(1,1,1)1 g asaill 3 gall clag pal 5l A1 g IR Jalsi ¥ A3 2(9) JSil)
Eviews v.12 gl <la A jsaal)
ol T olia Capnlial il 4-2-3

Jan./2022-) s3all o yall Tasi olye copaliog 3350 25 SARIMA(L 1,1)(1,1,1) 12 Ay g salll i any
Ry o 1) (g0m (e 585 o Dhaiad el Ll a1 ALl oy 23 50l (5 (8) S (e a2 §) ¢(Deec./2030
 SARIMA(L,1,1)(1,1,1)12 =3 sail 8355 531 5 50

el 3 e Lone L Lol 340 L)l 35l Ly L o pall o ohn cpadin 3 (2) i) (0 oy i
i il e3a O aad adle 5, (Dec.-2030 ) 33l diled 4 (114.55) ) S &1 ) JaN-2022 e 2 (54.39)
5 ola i Ll 3sms () iy o5 g1 5 e pmd) T alaa i L) slatly 44 Jilie Jlaia) 355 )
&l yall g ddan
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(Jan./2022-Dec./2030)53all cu all Tach olsa capeabial Ayt asl 1(2) Jsaad

v 2022 2023 2024 2025 2026 2027 2028 2029 2030
Jan.| 5439 | 58.87| 63.80| 69.24| 76.61| 8293| 89.95 97.75 | 106.45
Feb.| 5598 | 6046 | 6541 70.88| 7851| 84.86| 91.92 99.77 | 108.53
Mar. | 5249 | 57.07| 6212| 67.68| 7538| 81.85| 89.03 97.00 | 105.88
Apr.| 5487 | 5946 | 6452| 70.11| 7493| 8147| 88.72 96.78 | 105.74
May | 51.27| 5595| 61.09| 66.76| 76.21| 82.79| 90.10 98.22 | 107.26
Jun. | 57.28 | 6192 67.04| 7270| 7525| 8191 | 89.30 9750 | 106.64
Jul. | 59.89| 6452| 69.64| 7531| 76.93| 83.63| 91.07 99.34 | 108.55
Aug.| 61.12| 6576 7091| 76.61| 73.82| 80.62| 88.16 96.53 | 105.84
Sep.| 6299 | 67.64| 7279| 7851| 76.28| 83.12| 90.71 99.14 | 108.53
Oct. | 5948 | 64.26| 6954 | 7538| 73.02| 79.95| 87.62 96.15| 105.63
Nov.| 58.85| 63.69| 69.03| 7493| 7896 | 8590| 93.60| 10217 | 111.72
Dec.| 60.03| 6490 70.27| 76.21| 8159 | 8856 | 96.31| 10493 | 114.55

Eviews V.12 gl p <la Aa o aladeYl cphalld) alae ) 3 jaaall
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