Using Markov chains to forecast the exports of Iraqi crude oil
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(MLE ) pkasdl ylSodly yuadadf.3-11
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C¥la ) base AL g Led <) jalial) and cila i) A1) clad) ase Jiad Ll gSa o) YY) JUE)
Al Jadil) &l jalaa andy Abiaial) g Al jall LA A4 25 A el Jhad Lgdl e M L) g
(L) QLA g GalEAIN) « ) ) (p L Y1 ) dag W) clal) Jhad Al g A 48 ghaaally Atiatall g

1Al JSddl 2
b G (G G
Co [coo c€o1 Coz Co3
C, |cyg €41 €12 Ci3 .(26)

C; |C20 C21 C22 Ca3
Cy; 1C30 €31 C3z Ca3
O GSang) () Aadl LI (i) Aladl (e aldd) Jadil) @l il dagh i) A1) clad) dae Siay Gyj O 3

(=) A Gl N JEY) ¢S
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WINQSB (b Jusiudy (34) aby ddghaal) o (24) o) Ldlaall Gaki DA (ag
sAdal) LNy 4 ghuaal) o Jasd (MATLAB
Cﬂ Cl CE C3

Co [0.6250 0.3750 0.0000 0.0000
C; 10.1071 0.8571 0.0357 0.0000
C, [0.0000 0.0294 0.7647 0.2059
C; 10.0000 0.0000 0.2917 0.7083

WINQSB (abin aladiu) @k (8 (36) ab) ddshaaall JEiwall ajgdl gl
s (217) bshdll b 48 gl Cigled o) 23 (218) ad) 3 ghdll b i 8 Jas «(MATLAB 3

1l LS5 (2018) 5 skl
0.0851 0.2979 0.3617 0.2553
o 0.0851 0.2979 0.3617 0.2553
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(0.0851) A dpil) uils g ) TN g A g Aal) (AR dad oo Ji5 iy
Yod Ay Lagl (3N (S5 (g afe V) (RUAIN g g Y) dpad (i Adasasy G152 b ¢ -3
o 2011 e Baall aladl (AlEA) A ¢ Aoria J) Al il any JNA a9 adli Laa Badly 4
g @1l Qe g Juadi (e Bhiia Ao (U812 (il ) B ke B8 ) (Al (2 5 2014 plad) Clalia
CilgaS Cpa culth ) g allad) J g3 ) Jadill padeal 28Lia auai GI3S g calill daiial) JLY) (e 230 il cuils
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A b ala QalER) ) @) ) Gl gad) aa) @l 8 il g Galle jiaal) Bl cilaS 8534
(2016 ) 2014) e 3220 PMA il &l jila

- (28)
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e
2018 2017 2016 | 2015 | 2014 2013 2012 | 2011 )
6772.23 | 5002.329 | 2260.90 | 3257.63 | 7073.40 | 7667.10 | 7122.80 | 6081.60 | 24
5762.17 | 4499.81 | 2249.10 | 3401.70 | 8000.50 | 7639.10 | 6595.40 | 6063.70 | b
6435.21 | 4766.063 | 2893.90 | 4477.78 | 7507.10 | 7772.10 | 8472.20 | 7169.10 | M
6501.70 | 4606.968 | 3364.50 | 4791.59 | 7581.80 | 7764.40 | 8794.20 | 7341.70 |
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MARO.m* =

L= clc

2 - clearl

= for i=1:218;

4 - a=[5 3 0 0;3 24 100128 7;00 7 17]:
Z|= s=sum(a,2);

& - a(l,:)=ail, :)/=(1):
7 - aiz,: BYEIVE
8- ai3,: BYEIETE
g9 - a(4,: BYEICIE
ali e ar
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12 - end

(WinQSB) geabiss pladinbs Jiluall gl Gloa 4ady sl il
Cox e C

From \ To c0 cl c2 €3
<0 0.625000 0.375000 0.000000 0.000000|
cl 0.107143 0.857143 0.035714 0.000000|
c2 0.000000 0.029412 0.764706 0.205882|
3 0.000000 0.000000 0.291667 0.708333

Initial Prob.

State Cost

Markov Process for Specific Periods

cify the initial state probabilities and enter the number of time

in the right column. You
he steady state result.

=)

Resulted State
Probability

0.250000
0.250000

The numbe: [  [Steady state

Expected cost or return:

Glua milid
(ATLAB

Dooo cooo oooo

o000

.0851
.0851
.0851
.0851

.0851
.0851
.0851
.0851

.0851
.0851
.0851
.0851

.0851
.0851
.0851
.0851

0.2979 0.3617 0.2553
0.2979 0.3617 0.2553
0.2979 0.3617 0.2553
0.2978 0.3617 0.2553
0.2979 0.3617 0.2553
0.2979 0.3617 0.2553
0.2979 0.3617 0.2553
0.2978 0.3617 0.2553
0.2979 0.3617 0.2553
0.2979 0.3617 0.2553
0.2979 0.3617 0.2553
0.2979 0.3617 0.2553
0.2979 0.3617 0.2553
0.2979 0.3617 0.2553
0.2373 0.3617 0.2553
0.2979 0.3617 0.2553
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Using Markov chains to forecast the exports of Iraqi crude oil

Abstract

In this paper, the topic of forecasting the changes in the value of Iraqi crude
oil exports for the period from 2019 to 2025, using the Markov transitional series
based on the data of the time series for the period from January 2011 to
November 2018, is real data obtained from the published data of the Central
Agency Of the Iraqi statistics and the Iragi Ministry of Oil that the results
reached indicate stability in the value of crude oil exports according to the data

analyzed and listed in the annex to the research.
Keywords: Using Markov chains
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