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Lower 95.0% Upper 95.0%
Lag | Autocorrelation Stnd. Error
Prob. Limit Prob. Limit
1 0.991039 0.0369611 -0.0724425 0.0724425
2 0.983909 0.0636366 -0.124726 0.124726
3 0.977739 0.0818207 -0.160366 0.160366
4 0.971523 0.0964706 -0.189079 0.189079
5 0.964907 0.10902 -0.213676 0.213676
6 0.958475 0.120122 -0.235435 0.235435
7 0.95085 0.130151 -0.255092 0.255092
8 0.9435 0.139318 -0.273059 0.273059
9 0.936329 0.14779 -0.289663 0.289663
10 0.929824 0.155683 -0.305134 0.305134
1 0.923308 0.163093 -0.319657 0.319657
12 0.916361 0.170084 -0.333359 0.333359
13 0.910129 0.1767 -0.346327 0.346327
14 0.903713 0.182992 -0.358659 0.358659
15 0.897711 0.188991 -0.370416 0.370416
16 0.891672 0.194729 -0.381663 0.381663
17 0.885797 0.200229 -0.392443 0.392443
18 0.87926 0.205513 -0.402799 0.402799
19 0.872397 0.210589 -0.412748 0.412748
20 0.866225 0.21547 -0.422314 0.422314
21 0.859459 0.220176 -0.431538 0.431538
22 0.85209 0.224712 -0.440429 0.440429
23 0.84509 0.229084 -0.448997 0.448997
24 0.838436 0.233304 -0.457268 0.457268
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Lag Partial P Lower 95.0% Upper 95.0%
Autocorrelation Prob. Limit Prob. Limit
1 0.991039 0.0369611 -0.0724425 0.0724425
2 0.098067 0.0369611 -0.0724425 0.0724425
3 0.0612723 0.0369611 -0.0724425 0.0724425
4 0.00682513 0.0369611 -0.0724425 0.0724425
5 -0.0216038 0.0369611 -0.0724425 0.0724425
6 0.00301497 0.0369611 -0.0724425 0.0724425
7 -0.0717337 0.0369611 -0.0724425 0.0724425
8 -0.00208663 0.0369611 -0.0724425 0.0724425
9 0.000641162 0.0369611 -0.0724425 0.0724425
10 0.0364492 0.0369611 -0.0724425 0.0724425
11 0.00849327 0.0369611 -0.0724425 0.0724425
12 -0.0231321 0.0369611 -0.0724425 0.0724425
13 0.0373904 0.0369611 -0.0724425 0.0724425
14 -0.010771 0.0369611 -0.0724425 0.0724425
15 0.0221637 0.0369611 -0.0724425 0.0724425
16 -0.00518707 0.0369611 -0.0724425 0.0724425
17 0.00677612 0.0369611 -0.0724425 0.0724425
18 -0.0348257 0.0369611 -0.0724425 0.0724425
19 -0.0339961 0.0369611 -0.0724425 0.0724425
20 0.0289144 0.0369611 -0.0724425 0.0724425
21 -0.037645 0.0369611 -0.0724425 0.0724425
22 -0.0357634 0.0369611 -0.0724425 0.0724425
23 0.00641622 0.0369611 -0.0724425 0.0724425
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Abstract

This research aims to build a model of random changes to the daily gold price of 21 carat against the Iraqi dinar in Erbil for
the period from (1/11/2014 until 31/10/2016) using the beat of appropriate Box-Jenkins method, and then predict price changes by
predicting changes of the daily gold prices.

It has been used the time series way by the model Box-Jenkins in analyzing the special time series of the gold price ,The
search has found that the time series of the original scenes is unstable, the first difference in the gold price chain was thus taken with
the aim of achieving stability, some test and statistical criteria were relied upon to select the appropriate model like the test of the
remainders stability and apply the (Akaika)(AIC) criterion the lowest value for the average the wrong squares. Where the best model was
suitable for the series is the ARIME model(0,1,1)these model demonstrated high efficiency in the self - correlation test of the remainders

and their ability to predict future values accurately and close reality for daily gold price of November 2016.
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