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O ABSTRACT 0O

The research aimed to determine the most important changes that occurred in the total
agricultural loans granted to farmers in Latakia Governorate during the period 2000-2022,
and to estimate the general trend in the development of the volume of agricultural loans
during the period (2023-2030) through developing a standard model to predict the volume
of agricultural loans using moving average models. and autoregressive (ARIMA).

The research adopted the descriptive analytical approach in studying and describing the
time series of agricultural loans using tables, arithmetic averages, and percentages. The
Box-Jenkins methodology was adopted in estimating the most appropriate (ARIMA)
model for the purpose of predicting the volume of agricultural loans during the period
(2030-2023).

The results of the research showed that the total agricultural loans granted to farmers in
Latakia Governorate took a random trend between increase and decrease during the period
(2000-2022), and the results of the time series analysis according to the Box-Jenkins
methodology showed that the (ARIMA) model (1.1.0) is the best model. To predict the
volume of agricultural loans during the coming period, it is a first-order autoregressive
integral model at the first difference.

The results of forecasting the volume of loans granted to the agricultural sector during the
period (2023-2030) showed a general increasing trend with a relatively low annual growth
rate (0.30)%, which does not correspond to the general rise in the prices of production
inputs that exceeded 100%, which makes them unable to meet the growing needs of
farmers
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Model Selection Criteria Table
Dependent Variable: LOG(LGM)
Date: 12/13/23 Time: 16:35
Sample: 2000 2022

Included observations: 23

Model LogL AIC* BIC HQ
(1,0)(0,0) 14.2143123... -0.97515... -0.82704... -0.93790...
(2,1)(0,0) 15.4232817... -0.90637... -0.65952... -0.84429...
(1,1)(0,0) 14.2868841... -0.89451... -0.69703... -0.84484...
(2,0)(0,0) 14.2858259... -0.89441.. -0.69694... -0.84475...
(0,3)(0,0) 14.7919325... -0.85147... -0.60462... -0.78939...
(2,2)(0,0) 15.5170555... -0.82757... -0.53135... -0.75307...
(3,1)(0,0) 15.4756097... -0.82396... -0.52775... -0.74946...
(1,2)(0,0) 14.2913728... -0.80794... -0.56109... -0.74586...
(3,0)(0,0) 14.2864154... -0.80751... -0.56066... -0.74543...
(2,3)(0,0) 15.9260646... -0.77617... -0.43059... -0.68926...
(0,1)(0,0) 11.9098525... -0.77476... -0.62666... -0.73752...
(0,4)(0,0) 14.7963510... -0.76490... -0.46868... -0.69040...
(4,1)(0,0) 15.7793928... -0.76342... -0.41784... -0.67651...
(0,2)(0,0) 12.6919403... -0.75582... -0.55834... -0.70615...
(4,0)(0,0) 14.5339916... -0.74208... -0.44587... -0.66758...
(3,3)(0,0) 16.3014567... -0.72186... -0.32691... -0.62253...
(1,4)(0,0) 15.1943329... -0.71255... -0.36696... -0.62563...
(4,2)(0,0) 16.1842164... -0.71167... -0.31671... -0.61234...
(0,5)(0,0) 14.8378992... -0.68155... -0.33597... -0.59464...
(3,2)(0,0) 14.8129253... -0.67938... -0.33379... -0.59247...
(5.1)(0,0) 15.7965048... -0.67795... -0.28300... -0.57862...
(5,0)(0,0) 14.5410457... -0.65574... -0.31015... -0.56882...
(4,3)(0,0) 16.4695814... -0.64952... -0.20520... -0.53778...
(2,5)(0,0) 16.3526705... -0.63936... -0.19503... -0.52761...
(3,4)(0,0) 16.3498536... -0.63911... -0.19479... -0.52737...
(5,2)(0,0) 16.2212008... -0.62793... -0.18360... -0.51618...
(2,4)(0,0) 15.2053357... -0.62655... -0.23159... -0.52722...
(1,5)(0,0) 15.2026937... -0.62632... -0.23136... -0.52699...
(1,3)(0,0) 12.8844506... -0.59864... -0.30243... -0.52415...
(3,5)(0,0) 16.6212214... -0.57575... -0.08206... -0.45159...
(4,5)(0,0) 16.7475227... -0.49978... 0.043277... -0.36320...
(5,3)(0,0) 15.6956808... -0.49527... -0.00158... -0.37111...
(4,4)(0,0) 15.3083380... -0.46159... 0.032098... -0.33743...
(5,4)(0,0) 16.2419855... -0.45582... 0.087237... -0.31924...
(5,5)(0,0) 17.0153160... -0.43611.. 0.156317.. -0.28711...
(0,0)(0,0) 5.24042063... -0.28177... -0.18303... -0.25694...

-Aayiial) ¢ 3Ll (HQ) (BIC) (AIC) il guilii (2) Jsi)
«(HQ) (BIC) (AIC) o dad J8Y) z3satl) il &5 dum ((1.1.0) zasad duadl o Loy il ey

oOlel ISl s s LS
:(Diagnostic Stage) gadudill dla e :lay)

¢us (Durbin Watson) (SIGMASQ) (R-sqaure) <hlia¥l eha) Gph oo zisall 48 (e aShl
Cialy LS ALl ad (0 %65 usiy z3saill of iny 1385 0.65 il zdgaill aant Jalae of JSEN iy
Loe ¢(1.78) pmiily 1y Aad iy LS el il Uy Wae Lilias) U1y (e (1.75) ol dagd
+(3) JSEL s g LSz agall (&SI LY Al asmg aae ) oy
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Dependent Variable: LOG(SERO1)

Method: ARMA Maximum Likelihood (BFGS)

Date: 12/13/23 Time: 17:09

Sample: 2000 2022

Included observations: 23

Convergence achieved after 8 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.
C 12.60809... 2.3469632... 5.3720904... 2.93990...
AR(1) 0.874871... 0.1228097... 7.1237972... 6.66479...
SIGMASQ 1.750065... 0.5975016... 2.9289721... 0.00829...
R-squared 0.653458... Mean dependenida45498964902173
Adjusted R-squared 0.618804... S.D.dependent@2a297745827947046
S.E. of regression 1.418652... Akaike info criter®hn21438027525051
Sum squared resid 40.25151... Schwarzcriterior83.869545968733202
Log likelihood -39.7965... Hannan-Quinn cBife58686759601949
F-statistic 18.85655... Durbin-Watson stht70837342584605
Prob(F-statistic) 2.497786...
Inverted AR Roots .87

.54l ARIMA g igal sulaa (3) Jsill
Sy Lae A8 dpan JaIy ol lgrsan (fs e ormdall aisil) o el Z3salll sy of ) (4) JSA g

? Series: Residuals

8 Sample 2000 2022

7 Observations 23

6 Mean 0.000869

5 Median -0.004542
Maximum 0.209964

4 Minimum  -0.317396

3 Std. Dev. 0.130485
Skewness -0.806665

2 Kurtosis 3.405842

1 .

- - -- Jarque-Bera  2.652227
0 -0.3 -0.2 0.1 0.0 0.1 0.2 Probability  0.2655078

(1.0.0) gisai hlsd il LAy LA BLSN) Jlsa (8) Jed

.(Forecasting Stage ) siill ddasa :Luald
+(5) Jsall miage s LS oz sitall zagaill aladiuly (2030-2023) 856l Pl g @l laa) e 3
.(2030-2023) 358 A ¢ sial) (ARIMA) zisal 35 e l3l) g All dadgial) o) (5) Jsaall

(55 all) ey (s 0 ol

287152.34 2023

288605.12 2024

289882.14 2025
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29427717\

=|— — = 0,
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sciluagilly clabiiiay)
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