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Résume:

Les bit de cette étude est I’utilisation de I’une des techniques a court terme pour
les triples ventes de la société natinale pour la realization des industries
connexes unite de Fardjioua pendant la période de 2009 — 2016,représente par la
method Box — Jinkins, les resultats de la prévoyance des ventes pour cette
société était accéptables lorque on fait la comparaison avec les données de la
serie originale pour les années précedentes.

Mots clés :

Series chronologique, Les ventes, Box - Jinkins, Société SONARIC- unité de
Ferdjioua.
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Dependent “ariable: ECART
hethod: Least Squares
Date: 04721417 Time: 19:10
Sample: 2009 2016

Included observations: 8

“ariable Coefficient  Std. Error t-Statistic Prob.

ok 0534518 0120412 4433090 0.0044

C 13044694 BROAE4Y. 207218 00337

R-squared 0766587 Mean dependent var 359575560
Adjusted R-squared 0727685 S.0. dependent var 9546809,
=.E. of regression 4951942, Akaike info criterion 33.89286
Sum squared resid TA3E+14  Schwarz criterion I3MEFL
Log likelihood -133.5714 F-statistic 1970552
Durhin-YWatson stat 3203085 ProbiF-statistic) 0.004330

VENTE 4edel] 4bail) cdlalaall ad :2 a8 ) alal)

sample: 2009:1 2016:4
Included observations: 32
Ratio to Maving Average
Original Series: YENTE

Oate: 0472147 Time; 21:27

Adjusted Series: WVENTESA

scaling Factors:

o N N

0.527418
0.7 02533
1.3914597
1.939373
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ADF Test Statistic -2.809081 1% Critical Valueg® -3 B576
5% Critical Walue -2.9591
10% Critical Yalue 26181

*Mackinnon critical values far rejection of hypathesis of a unit roat.

Augmented Dickey-Fuller Test Equation
Dependent Yariable: DIVENTESA)

hethod: Least Squares

Date: 042147 Tirme: 21:45

Sample(adjusted): 20092 2016:4

Included observations: 31 after adjusting endpaints

“ariable Coefficient  Std. Error  t-Statistic Prob.

YENTESAL-1) 0431923 0153760 2800031 0.0083

C 26044661 9122758, 2745295 00103
R-zquared 0.213829  Mean dependent var 1675009
Adjusted R-sguared 0186792 3.D. dependent var 23112908
5.E. of regression 20842768 Akaike info criterion 36.60525
Sum sguared resid 1.26E+16  Schwarz criterion 36.69777
Log likelihood 5653514 F-statistic 7890935
Durbin-Yyatson stat 1.997608  ProbiF-statistic) 0.008602
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ADF Test Statistic -4.294359 1%  Critical Yalue® -4 2828
5% Critical Value -3.5614
10% Critical Yalue -3.2138

*Mackinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: DIVENTESA)

Method: Least Squares

Date: 042117 Time: 21:43

Sample(adjusted): 2009:2 2016:4

Included observations: 31 after adjusting endpaints

01 gagadl

‘Yariable Coefficient  Std. Error  t-Statistic  Prob.
WYENTESA[-1) 0793458 0184768 -4.204359  0.0002
C 21131823 8240477, 2564393 0.0160
ETREMND(2009:1) 1467131, 8029367 2917128 0.0089
R-squared 0337123 Mean dependent var 1675003
Adjusted R-squared 0354060 5.D. dependent var 23112908
3.E. of regression 185755932 Akaike info criterion 36.40440
Sum sguared resid 9BEE+15  Schwarz criterion 36.54317
Log likelihood -561.2662  F-statistic 92211977
Durbin-YWatson stat 1.876780  Prob{F-statistic) 0.000835
ADF Test Statistic 0674757 1%  Critical Valug™ -2.6395
5% Critical Walue -1.95621
10% Critical Value -1.6214

*Mackinnon critical values for rejection of hypothesis of a unit root.

Augrented Dickey-Fuller Test Equation
Dependent Variable: DIVENTESA)

Method: Least Squares

Date: 042117 Time: 21:.47

Sarmple(adjusted): 2009:2 2016:4

Included observations: 31 after adjusting endpoints

Variable Coeficient  Std. Error t-Statistic Prob.
YENTESAR1) 0046983 0089630 0674757 0.5080
R-squared 0.009604  Mean dependent var 1675009,
Adjusted R-squared 0.00%604 =.D. dependent var 23112903
3.E. of regression 23001655 Akaike info criterion 36.77176
Surn syuared resid 1.89E+16  Schwarz criterion 36.81501
Log likelihaod -568.9522  Durbin-VWatson stat 2.317644
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DVENTESA Adeabeal) 45 ) &) JLAR) guildi ; 14 o8 galal
02 z2saI03 zosalll o

ADF Test Statistic  -6.160726 1% Critical Valoe® -3.6661 ADF Test Statistic  -5.036321 1%  Critical Valug® -4.2949
5% Critical Value 29627 5% Critical Yalue -3.5670
10% Critical Walue -2 B200 10% Critical Value -3.2169

*MacKinnan critical values for rejection of hypothesis of a unit root. *MacKinnon critical values for rejection of hypothesis of a unit root.

Augrnented Dickey-Fuller Test Equation
Dependent Yariable: D(DVENTE)

Method: Least Sguares

Date: 042317 Time: 21:36

Samplefadjusted); 2009:3 2016:4

Included observations: 30 after adjusting endpoints

Augmented Dickey-Fuller Test Equation
Dependent Yariable: DDVENTE)

Method: Least Squares

Date: 042317 Time: 21:38

Sample(adjusted); 20093 2016:4

Included observations: 30 after adjusting endpaints

‘ariahle Coefiicient  Std. Eror  t-Statistic Prob. Variable Cosflicient _ Std. Error _ btalistic  Frob.
DVENTE(-1) -1210996 0200618  -6.036321  0.0000
DWEMTE(-1) 21347 0196960 6160726 0.0000 o 41534 O0144579 0045379 1.9R41
c 5180808.  9187658. 0.563888  0.5773 @TREND(009:1) 2583519  1080576. 0.238087 08128
R-sguared 0575465  Mean dependentvar 3252338, R-squared 0576362 Mean dependent var 3252398,
Adjusted R-squared 0560303 S.D. dependent var  7584BB52 Adjusted Rrsquared 0544982 S.D. dependentvar 75845652
S.E. of regression S0293663  Akaike info criterion 38.36900 SE. of regression 51162430  Akaike info criterion  38.43388
Surm squared resid 708E+16  Schwarz criterion 3846241 Surn squared resid 707E+E  Schwarz criterion 38.57367
Log likelihood 573.5350  F-statistic 37.95455 Log likelihood A738032  F-statistic 18.36684
Durbin-Watson stat 2074024 Prob(F-statistic) (0.000001 Durbin-Yyatson stat 2079895 Prob(F-statistic) (.000009
01 zasadl

ADF Test Statistic -5.218643 1% Critical Valug® 26423

5% Critical Walue -1.95268

10% Critical Value -1.6216

*Mackinnon critical values for rejection of hypothesis of a unit root.

Augrnented Dickey-Fuller Test Equation
Dependent Variable: D{DWENTE)

Method: Least Sguares

Date: 0472317 Time: 21:39

Sample(adjusted): 2009:3 2016:4

Included observations: 30 after adjusting endpoints

‘ariable Coeficient  3td. Eror  +-Statistic  Prob.

DWENTE(-1) 1209634 0194517 -6.218643  0.0000

R-squared 0570644  Mean dependent var 3252398
Adjusted R-sguared 0570644 S.0. dependent var 75846692
S.E. of regression 49698734 Akaike info criterion 3B/.H;k2
Sum squared resid 7ABEH1E  Schwarz criterion 38.36033
Lag likelihood 5737043 Durbin-Watson stat 2053773
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z sl AIC s SC e R?
MA(7) 36.35890 36.40516 0.344596
MA(14) 35.98972 35.99597 0.585918
AR(6) MA(14) 35.91237 36.00988 0.655064
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