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Abstract

In this research we apply BOX-JENKINS models to forecast for the
cost of the cases transferred from states through HELTH INSURANCE
depending up on data obtained from administration of cases transferred ,

which constituted 45 observations taken monthly in aneroid from



January 2005 to September 2008. the main aims of this research is build
model can be used in forecasting process.

To applicated the aim of this research we depend on several
hypothesis, the most important one is that the series is stationary, and
addition to that the box-jenkins models are useful to represent the cost of
cases transferred.

The research found that the cost of cases transferred from the state
is not stationary because it has general trend. After taken first difference
the series becomes stationary.

Also the research shown that the best model represent the cost of
cases transferred from the states through health insurance is

ARIMA(1,1,3) and the estimated model is :
Z, =6.62 +0.63Z,_, +0.98a,_, —0.58q,_, +0.55a,_, +q,
The suggested model is applicable and gives precise predictions
according to the significant estimators.
lastly we forecast for the months October, November, December 2008
and January 2009.

The research has concluded with some recommendations; that
importance of using statistical analysis methods and define institutions by
analytic them, because using of scientific methods preserve much time

and effort and lead to good planning and right decision and refreshing

of model according the series
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