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Predicting the number of Iraqi visitors participating in Visiting the fortieth
using the snikneJ-xoB methodology For the period (6202-2202)

Shorouk Abdel Reda Saeed Al-Sabbah
Sakina Shamil Jassim
Hanan Jasab Muhammad

In this research, annual data on the number of local visitors was used

(15) annual observations for the period (2008-2021), which were obtained from
The Karbala Center for Studies and Research of the Holy Shrine of Hussein, which
was the target From the research, it was used to predict the number of Iraqi visitors
for the Arbacen visit Time series models (Box-Jenkins methodology) were used to

achieve this goal The number of visitors will increase in the coming years.
: Arbaeen visit - number of visitors - time series, forecasting,

Box Jenkins.
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Null Hypothesis :Y has a unit root
Exogenous :Constant
Lag Length) 0 :Automatic - based on SIC ‘maxlag(3=

£
o
%)
= t-Statistic Prob*.
o
{5
©
: Augmented Dickey-Fuller test statistic 3.203380- 0.0417
4 TEST CRITICAL VALUES: 1% level 4.004425-
5% level 3.098896-
10% level 2.690439-
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Date: 05M5/22 Time: 23:41

Sample: 2008 2022

Included observations: 15

Autocorrelation Partial Correlation A PAC  Q-5tat  Prob

I = 1 I = 1 1 0214 0214 08361 0.361
O I O I 2 -0168 -0.224 1.3905 0499
O I I 0 I 3 -0144 -0.057 1.8291 0.609
O I O I 4 -0151 -0153 23601 0670
I I I I 5 -0.249 -0.247 39465 0557
I 0 I I 0 I 6 -0.081 -0.050 41318 0.658
O I N I 7 -0180 -0.344 51659 0.640
O I I I 8 -0.180 -0.269 G£.3502 O0.608
I . 1 I = 1 9 0296 0200 100687 0345
I = 1 O I 10 0198 -0.219 120685 0281
I 1] I I I I 11 0067 0.027 12353 0338
I [ I O I 12 -0.030 -0.205 12430 0412
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Date: 05M15/22 Time: 23:53

Sample: 2008 2022

Included observations: 15

Autocorrelation Partial Correlation AC PAZ  Q-5tat  Prob

I = 1 I = 1 1 0214 0214 08361 0.361
O I [ - I 2 -0168 -0.224 1.3905 0.499
O I I i I 3 -0144 -0.057 1.8291 0.609
O I O I 4 -0151 -0153 23601 0.670
[ I = I 5 -0.249 -0247 39465 0557
I i I I i I 6 -0.081 -0.050 41318 0.659
O I [ — I 7 -0180 -0.344 51659 0.640
O I = I g -0180 -0.269 6.3502 0.608
I /1 1 I = 1 9 0296 0200 100867 0.345
I = 1 [ I 10 0198 -0.219 12065 0.281
I 1 I I I I 11 0067 0027 12353 0.338
I [ I O I 12 -0.030 -0.205 12430 0412
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Akaike info | 4, 05579 | 35 78538 | 32.81103 | 32.72579 | 32.86089 | 3274366 |32.91151
criterion

Schwarz crite-

rion 33.01560 | 32.97419 | 32.99984 | 32.91461 | 33.04970 | 32.93248 |33.10033

Hannan-Quin

criter 32.82477 | 32.78336 | 32.80901 | 32.72378 | 32.85888 | 32.74165 |32.90950

Sl o5 G (QIC-H)USION(AIC) (o JS 25 Al 3 50l jlas]
UL Jad 23 503 S8 (Y (Y) ARMA 5 sl

05 MA 2 ol law gl g AR I s S oy ol d
Ul 3 ARMA 5T MA 5T AR plasezaly ol pov o gllall 5 5ol a5 OV
e S D) ik 58 AR By 3 g0l 5

Box-Jenkins duaadin Jloeiwl (pondl dlj ua (bl quudlell qupdldl e quiill




LS)OPTMETHOD=0PG (Y C AR (1)AR (2)MA (1)MA(2)

U sl Je Llam ARMA =5 50l 55 dns

Dependent Variable: ¥
Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 05M16/22 Time: 01:48
Sample: 2008 2022
Included observations: 15
Caonvergence not achieved after 500 iterations
Coefficient covariance computed using outer product of gradients
Variable Coeflicient Std. Error t-Statistic Prob.
C 14365915 340081.3 4371283 0.0000
AR(T) 1.505152 0436068 3451645 0.0073
AR(Z2) -0.8689049 0382253 -22TH26 0.0491
MALT) -1.8935892 2158327  -0.089694 0.8305
MALZ) 0990493 21.84624 0.045340 0.9648
SIGMASCQ 2.85E+12 G.28E+13 0.045293 0.96449
R-squared 0.589001 Mean dependent var 14564691
Adjusted R-squared 0.360669 5.0. dependentvar 2723436,
S.E. ofregression 2177610,  Akaike info criterion 3272441
Sum squared resid 4 2TE+13  Schwarz criterion 33.00763
Laog likelinood -239.4331 Hannan-Cwinn criter. 3272138
F-statistic 2579578 Durbin-Watson stat 1.877737
Prob(F-statistic) 0102686
Inverted AR Roots . 75-55i . F5+.55i
Inverted MA Roots 87-23i A7+.23i0
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Series: Residuals

Sample 2008 2022
Observations 15
Mean -176672.8
Median -390598.3
Maximum 3733115.
Minimum -3548277.
Std. Dev. 1736369.
Skewness 0.275458
- - Kurtosis 3.684315
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Forecasts
Period Forecast
2022 15133681
2023 15204805
2024 15275928
2025 15347052
2026 15418176
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Trend Analysis Plot for Y
Linear Trend Model
Yt = 13995702 + 71124*t
20000000 Variable
—@— Actual
1 —®— Fits
18000000 Forecasts
Accuracy Measures
160000007 MAPE 1.58127E+01
- - MAD 2.02563E+06

> - o W E| W MSD 6.82820E+12
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