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Predicting Wind Speed in the Area of Baharka
Using Box- Jerékins Models

Rafaz M. S. Tahir
Asst. Lect., Technical Administrative Institute, Erbil

Abstract

The aim of research is to use the steps of analysis ond to clarify
them through using Auto Regressive Integrated Moving Average
(ARIMA). Also, it aims at examining the suitability of the model
diagnosed in predicting.[]

Time series of wind speed is used weekly with an average of 182
observations, from 1/1/2008 to 28/6/2011. These observations are
analyzed via using (Box-Jenkins) models. Depending on the theoretical
models and comparing them to time servies of wind speed, the model
ARIMA (2,1,1) is chosen. However, the parameters of the adopted
model were insignificant; therefore, MSE, AIC, AICc, BIC criteria are
adopted in order to choose the best model.

The result show that ARIMA (0,1,1) model is the most suitable one
for it has the least values of the a formentioned four criteria.

Suitability tests are used to ensure the suitability of ARIMA (0,1,1)
model. Then, the latter is used to predict future time series. The
researcher notes that this model gives similar values for the predicted
peroids with trust peroids differences.
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11 8.263 42 5.443 73 7.671 104 3.600 135 9.381 166 6.129
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26 8.994 57 6.886 88 6.814 119 10.226 150 4.937 181 8.086
27 8.543 58 6.257 89 6.647 120 6.853 151 3.682 182 9.193
28 7.300 59 7.157 90 8.866 121 7.977 152 4.099

29 6.757 60 7.543 91 6.269 122 8.930 153 3.895

30 6.929 61 8.039 92 5.640 123 8.159 154 6.681

31 7.543 62 7.733 93 7.583 124 7.796 155 4.409
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0.00024
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Sig.lJ
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ARIMA(0,1,1)
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0.00000
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0.11893
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0.37893

0.86262 | 0.63597
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379.92145 | 379.47351 | 379.40610 1.8875 ARIMA(1,1,0)
377.91376 | 377.27632 | 377.14072 | 1.78781 | ARIMA(2,1,0)
372.86752 | 372.41958 | 372.35216 1.7255 | ARIMA(0,1,1)
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Period Zt L.L U.L

7/5/2011 8.39203 | 5.67454 | 12.4109
7/12/2011 | 8.39203 | 5.56652 | 12.6517
7/19/2011 | 8.39203 | 5.46526 | 12.8862
7/26/2011 | 8.39203 | 5.36989 13.115
8/2/2011 8.39203 | 5.27971 13.339
8/9/2011 8.39203 | 5.19415 | 13.5588
8/16/2011 | 8.39203 | 5.11272 | 13.7747
8/23/2011 | 8.39203 | 5.03504 | 13.9872
8/30/2011 | 8.39203 | 4.96074 | 14.1967
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