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12 2982 30.16 31.99 30.28 29.14

: ( B—J) Z sad Al -2

Ll W) Gl (B-T) ket o e Aol 8 i 31 AL (A 2D 23 gl il
. LEJL‘-‘-“ u.al;_“ &3‘)}51&“ CJ}A_L“ ;.LL\ d;\_)A

s dgie S Al 4 ) e (aean 1-2

A et a4t Cua il 3 e duie ALY () mm ar (o LYY JRAD olally & ) Ea!
(1) IS5 (2) dsan 50l munse o LSy ol sim laall Jaws il

Gl s obaad sl e S Aed (p (2) Jsaa

gtalt Jaua gl oo
29.855 0.333
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31.888 0.74
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29.146 0.142
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ARIMA (2,1,0)

ARIMA (0,1,2)

ARIMA(2,0,1) with constant

ARIMA(1,1,0)
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AIC MPE ME MAPE MAE RMSE Model

-2.1024 | -0.0097 | -0.0029 | 0.704134 | 0.211825 | 0.339528 ARIMA(2,1,0)

-2.0944 | -0.0090 | -0.0018 | 0.707772 | 0.213015 | 0.340889 ARIMA(0,1,2)

-2.0876 | -0.0016 | 0.00285 | 0.698342 0.210279 0.332278 ARIMA(2,0,1)with
constant

-2.0755 | -0.0091 | -0.0016 | 0.725833 | 0.218744 | 0.349144 ARIMA(1,1,0)

-2.0685 | -0.0092 | -0.0025 | 0.710476 | 0.213861 | 0.345333 ARIMA(L1.1)
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Abstract :

Oil is consider as a backbone of modern industry and energy of moving machinery in
factories and means of transport between peoples all over the world . It is well known that oil
i1s a strategic commodity depleted (non-renewable) many goods price associated with oil
price. For this importance , the idea of this study was came out . Monthly production of
crude oil was taken from the Organization of Petroleum Exporting Countries for the period
(2005-2010) ,which was obtained from the monthly reports that Organization was published
on its websit . Study arrange of model of time series ,which includes models of

Box- Jenkins (B-J) model and Exponential Smoothing model for the purpose of comparison
, including access to the best model. Data representation and adoption for the purposes of
estimation and forecasting , and the results have been reached for all proposed models shows
that the best model is the regression model of second order — class ARIMA (2,1,0) after
taking the first difference of the data to achieve stationary series in the mean.
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