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Background and Aim: The main purpose of the current study is to
design a model and statistical analysis of the transportation index of dry
bulk goods in the marine industry.

Materials and Methods: This research is of theoretical type and the
research method is descriptive-analytical and the method of data
collection is library and has been done by referring to documents, books
and articles.

Findings: The results obtained in the qualitative part have shown that
the indicator of transportation of bulk dry goods of the marine industry
has been identified as the dependent variable. Seven variables were
identified as explanatory variables. These variables are: world trade,
OPEC ail price, shocks, inflation index in OECD member countries,
world population growth, euro vs. dollar rate, world container output
power index. Also, in the quantitative part, the obtained results show that
at the confidence level of 90%, world trade volume, incoming shocks,
inflation index, world population growth rate, world container output
power index are related to the maritime industry bulk dry goods
transportation index (BDI). It is negative and meaningful. While the
price of OPEC crude oil has a positive and significant relationship .

Ethical Considerations: In order to organize this research, while
observing the authenticity of the texts, honesty and fidelity have been
observed.

Conclusion: In the sources of transportation information network in
2018, there are 4 models for estimating the shipping index of dry bulk
goods of the maritime industry, and it is claimed that these models
represent a good approximation of the transportation index of dry bulk
goods of the maritime industry. In the present study, the designed model
was compared with the mentioned models and it was found that the
second model provided by the transportation information network and
the designed model are better models than other models.
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Unrestricted Cointegration Rank Test (Trace)

No. of CE(s)  Eigenvalue Trace Critical Value Prob
None Yy A \Y0,8 -y 0
At most 1 AL ¥, ¥\ A0,V R
At most 2 A FEYY £,A) .09
At most 3 ‘N F f.,a8 FY,A0 “NA
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Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

No. of CE(s)  Eigenvalue Trace Critical Value Prob
None .Yy YLV \f AR - ,0f
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Number of estimated ARMA models YO

Number of non-converged estimations
Selected ARMA model (YY)
AlCvalue YANY
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Prob t oLl oo JUFLH
0.01 -2.58 -21.47 D(GT)
0.08 1.71 4.37 D(OP)
0.07 -1.80 -667.03 D(SH)
0.00 -2.95 -5171.2 D(INF)
0.00 -3.61 -148914.3 D(POP)
0.93 0.07 9.90 D(EX)
0.07 -1.81 -8.08E-5 D(CPT)
0.00 4.43 689.35 C
0.00 -5.09 -0.56 AR (1)
0.04 -2.02 -0.25 AR (2)
0.00 5.56 0.58 AR (3)
0.00 23.38 0.16 MA (1)
0.00 0.02 0.99 MA (2)
Adjusted R-squared=0.56 R-squared=0.60
Prob(F)=0.00 F-statistic=14.80
D.W=2.03

Inverse Roots of AR/MA Polynomial(s)
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* MA roots
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