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Al 1) Alealuall S gh S8 LRI (2) B Jsin
Mull Hypothesis: PRICE has a unit root

Exogenous: Constant
Lag Length: 0 {(Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -1.5571490 04828
Test critical values: 1% level -3.857386

5% level -3.040391

10% level -2.660551

*MacKinnon {1996) one-sided p~values.
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J¥) AN Al U8 (,S4a JLAR) (3) A8 J g2
Mull Hypothesis: PRICE has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on 31C, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2 537946 0.1256
Test critical values: 1% level -3.920350

5% level -3.065585

10% level -2 6734549

*Mackinnon (1986) one-sided pwvalues.
Gl AU Uileay Laa 3 s o 155 La ddad) ) L&) ) gS3al) J gl g (Alaal) S (e gy
:g-’s‘i\ dy,ﬂ\gémms\@mm\ Swﬁw\u&: Llaa g o A 8 a Jo¥I éﬂ\wdj\ﬂ
B ieual) Alualeall Jllgh S0 JLIS) (4) B Jgo

Mull Hypothesis: PRICEQZ has a unit root
Exogenous: Constant
Lag Length: 0 {Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4. 607145 0.0027
Test critical values: 1% level -3.920350

5% level -3.065585

10% level -2 673458

*MackKinnon (1986) one-sided p-values.
: SSM adlad| shéai Zaguti swisdid 3-3
o885 il E-views version 9 Alaa¥) Jalaill gl  aladicdy Allal) pliad g3 gad il o
: (5 @deggﬁﬁﬁd‘ Ay @U\J\uiﬁ Sl aiy )
SSM Alal) pliad 73 gad i il (5) a2 J s>
Sspace: LUNTITLED
Method: Maximum likelinood (BFGS f Marquardt steps)
Crate: 01/29/M18 Time: 08:39
Sample: 2000 2018
Included cbservations: 19

Failure to improve likelihood (non-zero gradients) after 164 iterations
Coefficient covariance computed using outer product of gradients

Coefficient Std. Error z-Statistic Prob.
C(1) 8.2981432 5545977 0.149625 0.8811
2 2007678 13213145 1.528908 01263
C(3) 1.372819 0. 720566 1.905196 0.0568
4] -0.383540 0. 729415 -0.525818 0.5990
Final State Root MSE z-Statistic Prob.
=20 | 267305.9 25805.49 7.455500 0.0000
SW2 2697992 19403.60 1390450 00000
Log likelinood -260. 30265 Akaike info criterion 2T 82133
Parameters 4 Schwarz criterion 28.020186
Diffuse priors (0] Hannan-Quinn criter. 27.85498
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2019 2,506,138
2020 2,481,626
2021 2,445,621
2022 2,405,595
2023 2,364,455
2024 2,323,329
2025 2,282,649
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Use A State Space Model and Forecast House Prices in Baghdad.

Abstract:

The purchase of a home and access to housing is one of the most important
requirements for the life of the individual and the stability of living and the
development of the prices of houses in general and in Baghdad in particular
affected by several factors, including the basic area of the house, the age of the
house, the neighborhood in which the housing is available and the basic services,
Where the statistical model SSM model was used to model house prices over a
period of time from 2000 to 2018 and forecast until 2025 The research is
concerned with enhancing the importance of this model and describing it as a
standard and important compared to the models used in the analysis of time
series after obtaining the series of time above prices of houses in two decades in
the Mansour district of Baghdad, It was chosen for being an important
neighborhood of Baghdad and services are available that are ideal compared to
other neighboring neighborhoods Which lies within the province of Baghdad The
possibility of applying the SSM model to the time series analysis and prediction
was achieved. The statistical analysis was carried out using the E-views version 9
program and the Kalman filter was applied in the construction of the case space
model, prediction and update after estimating the state variable in the model to
enhance the quality And the efficiency of this type of modeling and
representation of the best representation of the data studied.

Key words: State Space, The Price Function, Kalman filter, Forecasting.

508 3l 331 3 LaBN p gl done
2018 i (24 ! (108 3all



