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Abstract

This study aims to apply autoregressive and moving average (ARIMA) models to forecast
wheat production and arrive at an appropriate model for predicting future values, which is
considered one of the Box-Jenkins time series models. This study relied on the use of the
descriptive analytical and applied approach in the theoretical aspect. The study concluded
that the wheat production series for the period (1994-2013) represents a seasonal time series
with a general trend, i.e., it represents an unstable time series, according to the values of the
autocorrelation coefficients. Therefore, the predictive values of the production series began
to decrease and then its values began to increase. The study also concluded that the (2,1,2)
ARIMA model is the appropriate model that can be relied upon in making wheat production
forecasts for the period (1994-2013), which is useful in developing future plans. It provided
good predictions that are close to the actual values of the wheat production series for the
period (1994-2013).
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