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Forecasting Changes In Poultry Production Quantities in
Syria Using Box- Jenkins Methodology

*Dr. Ahmed Adeeb Ahmed
" Mohanned Alali

o ABSTRACT O

We aim in this research to study the development of poultry production and
the stages it went through, especially during the crisis period in Syria, and to predict
changes in production guantities until 2022 and to provide a econometrical model that
can be relied upon in developing strategic plans for product development. Among the
most important results we have reached: The poultry sector has achieved a quantum
leap in the field of broiler production, where production doubles approximately every
ten years, and production has been negatively affected by the stage of the crisis as it
decreased dramatically during the period (2011-2015) and then gradually improved,
and through our study we were able to build an annual predictive model for quantities
changes production of poultry in Syria using (Box- Jenkins) model, through which we
were able to estimate the quantities of this product for the years (2019-2022).
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ele o Aaliyy pate 35 8 2Ly ol aas (1)da ) a1 il
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MP lalull KPSS Jal (1) st

Mull Hypothesis: MP is stationary
Exogenous: Constant, Linear Trend
Bandwidth: 4 (Mewey-West automatic) using Bartlett kernel

LM-Stat.

0112044

kowiatkowski-Phillips-Schmidt-Shin test statistic

Asymptotic critical values®: 1% level
5% level
10% level

0216000
0146000
0119000

*Kwiatkowski-Phillips-Schmidt-Shin (1992, Table 1)

Eviews.10 galip Glajda Jo alde¥l dald) dae) Ga

(0.112044) gsluss dysnall (KPSS) Lgd) 5 d5e dad of @ladl Jsaall (e ko adl
Luld 133 (0.146) sl lly (0.05) ANV g5inme 2ie Lapall iadll Go jpoal g
L yeday il alall olat¥) 4S50 (pe o i€l by ine Aluddl  JLally aaal) dyamyd (i

4y

MP dleded! KPSS sl (2) Js

bl (KPSS) sl

KP33 Test Equation
Dependent Variable: MP
Method: Least Squares
Date: 12M15/20 Time: 20032
Sample: 1982 2018
Included observations: 37

Wariable Coefficient Std. Errar f-Statistic Prob.
C R22TETT 9643.376 5421003 0.0000
@TREMDI{™9827) 2579.247 460.7783 5.587588 0.0000

Eviews.10 galin clajda Ao aldieYl dald) slae) ¢
(0.05) g srmal &l iall g5l aladl olad¥l A8 yal A dlaiaV) Al off ilill (s
e e ALalulle JLsllg ol iy YD GIN S ale oladl A8 ye 35 2S5 12ay
g Ll a5 alall sLa¥) ASye ANy (TS) g5l (e Gl plal (paiy ale olasly cu iy
3aas Al e Janil (MP) Aad 0 (52276.77+2579.247t) il L s
alall sl anyly o i) ialea (385 el e ALl jla sl o)y s 6 (MMP) e s
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(MMP) aslll g8 ) el Aluadaad 3Ll aca)l (3) Jei
MMP
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60000
1985 1990 1995 2000 2005 2010 2015
.(Eviews.10) galin clajda o slaie¥l Gald) dae) e

oLtV A Spe A1) e Jay L A5l dad Joa g5 Al i) iy of IS =gy

Al @by e (KPSS) i) Goudad aed ol (e 2 KBl 402y ALl (o olal)

:(MMP) 5381
MMP Aalodl KPSS Lad) (3) Jsa
Null Hypothesis: MMP is stationary
Exogenous: Constant, Linear Trend
Bandwidth: 4 (Newey-West automatic) using Bartlett kernel
LM-Stat.
Kwiatkowski-Phillips-Schmidt-Shin test statistic 0.112044
Asymptotic critical values*: 1% level 0.216000
5% level 0.146000
10% level 0.119000

*Kwiatkowski-Phillips-Schmidt-Shin (1992, Table 1)
.(Eviews.10) galin cla s o aladeYh &ald) dae
DY) Aed o) Cus haugdl e clig il AT aey by Alulud) ol LAY &3 Gl
pall Az s Jis s (0.05) dpsies ssime die Algaall Aadll o jraal a5 (0.112044)
A i) (3 s alall olatV) 4S50 (pe ALl gl LAY (i LS b e Aluudly
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MMP dulull KPSS Jlial (4) Jgsa
KPSS Test Equation
Dependent Variable: MMP
Method: Least Squares
Date: 12/15/20 Time: 21:37
Sample: 1982 2018
Included observations: 37

Coefficien
Variable t Std. Error  t-Statistic Prob.

C -2579.252 9643.376  -0.267464  0.7907
@TREND("1982") 0.000274  460.7783  5.94E-07 1.0000

.(Eviews.10) galin cilajia Ao alde¥l dald) sl e

Oo bl g8 oS Lae dysina e Gl alall olatV) 4S50 of Al il (e aadl
alids Y gd (0.05) e ST (0.79) il Alaal) Aadll of Jaadly alal) olady) 485
Ge Sl ale oladl g i G50 38ise (MMP) sa0al) Alddl (3 10 gall e Lgina

P LAY (ga ) ayysill aads ALl

MMP &ududl Jarque-Bera JLad) (5) Jgaa

Series: MMP
8 Sample 1982 2018
7 | Observations 37
6 Mean -2579.247
5 Median -10991.22
Maximum 48847.07
4 | Minimum -48857.92
Std. Dev. 29507.21
34 Skewness 0.391558
2 | Kurtosis 2.004884
1 Jarque-Bera  2.472105
0 Probability 0.290529

-40000 -20000 0 20000 40000
-(Eviews.10) galin clajia Ao slais¥l ald) ) ga
Allaay) degl ey K5y caphll gyl aads MMP alududl clily o aupll (e 222
ob Js ) aaall dpmjd iy Jally (0.2905 > 0.05) sk Jarque-Bera dglasy
bl cliled Jalls Aol L dl) Jiiy andall ajgill omas ¥ MMP ALl ity
s siall Jon Lnha ey 555
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e L Jlaadlelyalaa ji i Lgli TS ol e Al wlidl o ilS (L8 8y e Ciny il
ARMA(D.Q) g5l (e 0583 Alall o2 8 7 3sailly ol

Jal€ 4yl L A gl Aaf aay s Leila DS gl e Allid) sl 13 L
ARIMA(Pp.A.q) g5l ¢ Un =3saill ()45 I=d G3lal

Ll &ia ARMA(D,) g5 (e z3sad aloal Ll asisaagll jia jlidl ) sagallyg
Glapall aaaily oY) @bl el e Jlaas) elya) aa sy dludy e Wlcas

oY) eha) e ugadl il Correlogram 4wy )l zUsiq 5 p

MMP Zlulull 5l L3930 BLEYY S8 BLLY) (6) Jssa

Date: 12M5/20 Time: 22:14
Sample: 1832 2018
Included observations: 37

Autocarrelation Partial Carrelation A PAC Q-5tat  Prob

0.832 0882 31166 0.000
I 0.696 -0.365 51157 0.000
I 0.464 -0.270 60305 0.000
I 0.243 -0.022 62893 0.000
I 0.040 -0101 62965 0.000
I -0136 -0121 63.831 0.000
I -0.278 -0.073 67.547 0.000
I -0.374 -0.031 74511 0.000
I -0.441 -0135 84524 0.000
I 10 -0.467 -0.035 96159 0.000
a ! 1 -0.431 0127 10647 0.000
I
I
I
I
I
I
I
I
I

0O = OP LN e G RO

[i=]

12 -0.296 -0.266 11552 0.000
13 -0.346 -0.060 12272 0.000
14 -0.312 -0121 12884 0.000
15 -0.252 0.0685 133.02 0.000
16 -0.175 0.008 13512 0.000
17 -0127 -0.303 13629 0.000
18 -0.070 0126 13666 0.000
19 -0.027 -0130 13672 0.000
20 0.009 -0.083 13673 0.000

=T

erer=n T
o0

(Eviews.10) palin claa Ao alaie¥h Eald) dae) o

Onsira G2gm dsas Laadl LS IS0 saalaie ) LU ) At of Jsaall o
ARMA(2.0) JS-all 38155 ol z3latll alal 05K Jlallys S5adl 3000 Ll V) s 8
rahlial sac (385 7 alall s3a Gule Alaladdl V) Janl) sy
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ARMA(2.0) JSall Labjgal g 3lall) (s Acalial) ulas (7) Jsia

Cikal) g dsall p-value | Adjusted R- | Akaike info Schwarz S.E.of
squared criterio criterion regression
ARMA(1.0) 0.0000 0.800300 21.93325 22.06386 13186.14
ARMA(2.0) 0.0000 0.494461 22.85635 22.98697 20980.00

-(Eviews.10) galin clajda Ao slais¥l ald) ) ga

o aa Bl 3l LRl 8 Readt ) el gy Anliall Lagy ad) Joaal) s
ziaill 5 a4 DA o sl e LuiSey g2 Uy Al bl Jsial gl z3, ail
zdsail) Clslian) 5 cilily Jal Jeaadl W Gis ARMA(LO)

MMP Qulull ARMA(L.0) zigai (8) Josa

Dependent Variable: MMP

Method: ARMA Maximum Likelihood (OPG - BHHH)

Date: 12/15/20 Time: 22:32

Sample: 1982 2018

Included observations: 37

Convergence achieved after 10 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.

C -6255.333 20701.84 -0.302163 0.7644

AR(1) 0.896161 0.082948 10.80385 0.0000

SIGMASQ 1.60E+08 28094349 5.687133 0.0000

R-squared 0.811394 Mean dependent var -2579.247

Adjusted R-squared 0.800300 S.D. dependent var 29507.21

S.E. of regression 13186.14 Akaike info criterion 21.93325

Sum squared resid 5.91E+09 Schwarz criterion 22.06386

Log likelihood -402.7650 Hannan-Quinn criter. 21.97929

F-statistic 73.13500 Durbin-Watson stat 1.169123
Prob(F-statistic) 0.000000

Inverted AR Roots .90

-(Eviews.10) galin clajia Ao alaieWl dald) dae) o

:idaleal) alutin) Sy ddag

MMP, = —6255.333 + 0.896MMP,_, + ¢,

il e Jganlly alall olanV) de g jie Aluludl ad Uides Alabeall 038 o HlieY) s 3330 o
pAll) Aalaall aladsiul (Say MPp 20ulid 2a gl

MP, = MMP, + (52276.77 + 2579.247 * T)
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40,000
L -20,000
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s Cia oalal 3l 23l Lendtuls bre LS il a1 Alulil) (e plall sLasy)
e sl Gl aall 58 e alsatl g L Ui il el A adgial) el Liad sl
:(2022-2019)

Ol pall 96 £ 0] lall (Hllly Akl itly dutadl) i) (8) Jsss

Y Y 4il) 4il)
%M - "M ?w‘ éw‘ ..A - &
Ltadl) | dadgial - Atadl) | dadgial

-

Al alal)

34328.79 144516 | 110187.2 | 2003 | 6683.153 63662 | 56978.85 | 1982

12614.16 155374 | 142759.8 | 2004 -249.29 64428 64677.29 | 1983

-3646.18 149112 | 152758.2 | 2005 | 5465.424 71097 65631.58 | 1984

13409.75 160824 | 147414.2 | 2006 -2974.9 68901 71875.9 1985

2712.092 160890 | 158177.9 | 2007 | -1598.76 68577 70175.76 | 1986

8363.118 166868 | 158504.9 | 2008 | -13750.2 56403 70153.23 | 1987

4296.043 168426 164130 2009 -7312.2 52199 59511.2 1988

10128 175922 165794 2010 | -17864.6 38147 56011.56 | 1989

-6445.45 166334 | 172779.5 | 2011 | 5497.459 49184 43686.54 | 1990

-39860.9 124594 | 164454.9 | 2012 | -2328.29 51517 53845.29 | 1991

-31315 96002 127317 2013 | 15587.14 71791 56203.86 | 1992

-13427.8 88534 101961.8 | 2014 | -9361.45 65279 74640.45 | 1993

-1580.07 93957 95537.07 | 2015 | -4509.48 64563 69072.48 | 1994

-630.778 100034 | 100664.8 | 2016 | 6580.342 75279 68698.66 | 1995

6298.427 112677 | 106378.6 | 2017 | -9533.74 69036 78569.74 | 1996

-7344.56 110632 | 117976.6 | 2018 | 5561.161 78804 73242.84 | 1997

144293.5 | 2019 | 711.6359 82976 82264.36 | 1998

146845.7 | 2020 | 1441.026 87712 86270.97 | 1999

149400.7 | 2021 | -1296.02 89487 90783.02 | 2000

151958.2 | 2022 7171.47 99813 92641.53 | 2001

6304.887 | 108468 | 102163.1 | 2002

.(Eviews.10) galin cilajia Ao alade¥l dald) el e
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