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Abstract:

Play Ways sales forecasting role Manmafa conduct various functions of the
Enterprise, including the distribution of production, storage and logistics .... etc.
In the decision-making processes related to these functions, but this is the study
of time series of sales organization in order to select the most appropriate way to
predict sales monthly was adopted methodology Box and Jenkinswhich is based
on a combination of self-regression models and averages Practical application
was carried out on a time series for a milk product using the statistical program
eviews, The obtained model is ARIMA (1.1.12). Of study concluded that
Saaah the organization is good because the model is good, So you must change
its marketing policy in order to maintain its position In the market.
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Crate: 06/04/M12 Time: 10:27
Sample: 2007M01 2012M12
Included cbservations: 71

Autocorrelation Partial Correlation AC P& o-Stat Prob
= /= 1 -0.456 -0.456 15411 0.000
1 1 . 2 -0.002 -0.265 15411 0.000
[ . 2 -0.086 -0.282 15979 0.001
1 1 = 4 0.015 -0.252 15995 0.003
[ - g 5 0.120 -0.050 17.134 0.004
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= oA 13 -0.329 0136 52159 0.000
rp g 14 0.037 00687 52287 0.000
[ g 15 -0.082 0021 52.915 0.000
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rp [ 17 0.041 -0.044 B3 272 0.000
[ | @ 18 -0.020 0105 53.260 0.000
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[ | rg o 20 -0.045 -0.092 532.859 0.000
g 1 1 21 -0.035 0.021 53.984 0.000
g g o 22 -0.162 -0.107 56.796 0.000
= 1 1 23 0239 -0.023 G62.982 0.000
p g o 24 0052 -0.121 G63.279 0.000
g 1 1 25 -0.061 0.018 63.705 0.000
[ [ 26 -0.068 -0.020 G4.238 0.000
1 1 g 27 -0.006 0.047 B4.243 0.000
[N [ 28 0062 0098 64712 0.000
1 1 g 29 -0.009 0080 64722 0.000
1 1 g o 30 -0.013 -0.084 G4.744 0.000
1 1 1 1 31 0.010 -0.020 GB4.757 0.000
1 1 1 1 22 -0.001 -0.022 64757 0.001
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Dépendent Variable: DELTAVT

Method: Least Squares

Date: 05/29/13 Time: 20:52

Sample (adjusted): 2008M01 2012M12
Included observations: 60 after adjustments

Convergence achieved after 9 iterations

Coefficien
Variable t Std. Error t-Statistic Prob.
C 821766.1 996206.3 0.824895 0.4129
AR(I) 0.471182 0.119269 -3.950567 0.0002

AR(11) 0.040149 0.127688 -0.314429 0.7543

iz o 2oyl

.Eviews ver 7
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Dependent Variable: DELTAVT

Method: Least Squares

Date: 05/29/13 Time: 21:16

Sample (adjusted): 2007M03 2012M12
Included observations: 70 after adjustments

Convergence achieved after 3 iterations

Variable Coefficient Std. Error t-Statistic Prob.

AR(1) -0.4496240.106763 -4.211419 0.0001
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tbleS” A gad) el e ST dalbll Al O e

-4,211)1,96
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Dependent Variable: DELTAVT

Method: Least Squares

Date: 05/29/13 Time: 21:57

Sample (adjustedy: 2007M02 2012M12

Included observations: 71 after adjustments

Convergence achieved after 18 iterations

MA Backcast: 2006M02 2007M01

Variable Coefticient Std. Error  t-Statistic Prob.

90



ORPLAIT illy dulys

Sl Jeiall

&

C 861121.8 978226.0
MA(d,
MA(12) 0.448122 0.083691

0.528182 0.093710 -5.636361 0.0000

0.880289 0.3818

5354467 0.0000

eviews 7 iz J Olbr ;2 Ll

W aallal) ae ) 0 @l blas) & e MA(1). MA(12) 01 J 52 (t-Statistic) aslas) -
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Dependent Variable: DELTAVT
Method: Least Squares

Date: 05/29/13 Time: 22:14

Sample adjustedy: 2007M02 2012M 12

[ncluded observations: 71 after adjustments

Convergence achieved after 16 iterations
MA Backcast: 2006M02 2007M01

Variable

Coefficient Std. Error

t-Statistic  Prob.

MA(1)
MA(12)

-0.509268 0.093937
0.462526 0.085330

-5.421352  0.0000
5.420443  0.0000
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Dependent Variable: DELTAVT

Method: Least Squares

Date: 05/29/13 Time: 07:56
Sample adjustedy: 2007M03 2012M12
Included observations: 70 after adjustments

Convergence achieved after 14 iterations

MA Backcast: 2006M03 2007M02

Variable Coefficient Std. Error t-Statistic  Prob.
C 975730.8 1129206. 0.864086 0.3906

AR (1) -0.540662 0.104593 -5.169181 0.0000

MA(12) 0.859823 0.032742 26.26037  0.0000
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Dependent Variable: DELTAVT

Method: Least Squares

Date: 05/29/13 Time: 23:20

Sample (adjustedy: 2007M03 2012M 12
[ncluded observations: 70 after adjustments

Convergence achieved after 8 iterations

MA Backcast: 2006M03 2007M02

Coefficient Std. Error  t-Statistic ~ Prob.

-0.537054 0.104318  -5.148245 0.0000

0.859489 0.032916  26.11174  0.0000
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Date: 06/04/13 Time: 10:41
Sample: 200701 2012M12
Included observations: G0

Sss,,,!aj\ @)}.’J\ CJWW(17—3)P§) Jg.\fd\

Autocorrelation Farial Correlation AC PAC Q-Stat Prob
LI o 1 0176 0176 1.9636 0161
[ [ | 2 0247 0222 58640 0053
L g 3 0116 0.045 B.73856 0.081
1 1 g o 4 0011 -0.071 67466 0150
1 1 1 1 5 0.007 -0.024 67503 0240
g g 5 0059 0087 70788 0314
[ [ Y 0096 0097 7F.7193 0.358
LI g g8 0101 0050 84493 0391
1 1 g o 0006 -0.079 8.4517 0.489
1 1 g o 10 0006 -0.038 8.4540 0.585
g [ . 11 -0.058 -0.043 87060 0.649
1 1 [ 12 -0.008 0033 87111 0727
g g 12 -0175 -0174 11123 0.500
LI g 14 -0.135 -0.1289 12587 0.559
g o g o 15 -0.1392 -0.059 14173 0.512
[ g o 16 -0.184 -0.086 17.023 0.384
g [ 17 -0.044 0080 17.189 0.442
g o [ . 18 -0.091 -0.036 17.220 0.481
LI g o 19 -0.115 -0.100 19129 0.449
= 1 i/ 1 20 -0.226 -0.202 23884 0.247
LI 1 1 21 -0137 0005 25661 0220
L1 1 1 22 -0.152 0012 27.919 0.178
g g 22 -0.034 00792 28032 0.215
L g 24 -0114 -0135 29365 0.207
g g o 25 -0.030 -0.057 29463 0.245
LI g 26 -0.153 -0135 32029 0.192
g [ 27 -0.059 0030 32426 0217
g o 28 -0.045 0.055 32.665 0.248
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Series: RESID
Sample 2007M01 2012M12
104 7 Observations 60
8 | Mean 3.41e-10
Median -1054129.
1 | Maximum 28306738
6 Minimum -12312124
Std. Dev. 7952789.
4] Skewness 1.293135
Kurtosis 5.251431
24 T Jarque-Bera  29.39434
Probability 0.000000
ol . [H =
-9999975 25.0000 1.0e+07 2.0e+07 3.0e+07
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30000000 I Actual: DELTAVT

Forecasf t sample: 2007M01 2014M12
Adjusted sample: 2007M03 2014M12
Includied observations: 70

20,0000

10,000,000 - Root Mean Squared Error 12578214
Mean Absolute Error 7956926,
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H Bias Proportion 0.005256
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Null Hypothesis: D(VT) has a unit root
Exogenous: Constant
Lag Length: 11 (Automatic - based on SIC, maxlag=11)

t-Statistic ~ Prob.*
Augmented Dickey-Fuller test statistic -3.031663 0.0377
Test critical values : 1% level -3.546099
5% level -2.911730
10% level -2.593551
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(VT,2)
Method: Least Squares
Date: 05/20/13 Time: 21:36
Sample (adjusted): 2008M02 2012M12
Included observations: 59 after adjustments
Variable Coefficient Std. Error t-Statistic ~ Prob.
D(VT(-1)) -4.934769 1.627743 -3.031663  0.0040
D(VT(-1),2) 3.177367 1541501 2.061217 0.0450
D(VT(-2),2) 2.728319 1.419330 1.922258 0.0608
D(VT(-3),2) 2.288467 1.301080 1.758898  0.0852
D(VT(-4),2) 1.855343 1.180833 1.571216 0.1230
D(VT(-5),2) 1.543349 1.051435 1.467850 0.1489
D(VT(-6),2) 1.139167 0.918358 1.240439 0.2211
D(VT(-7),2) 0.812694 0.774553 1.049242  0.2995
D(VT(-8),2) 0.581891 0.617911 0.941706 0.3513
D(VT(-9),2) 0.205451 0.468254 0.438761 0.6629
D(VT(-10),2) -0.314644  0.316846 -0.993049 0.3259
D(VT(-11),2) -0.419100 0.147121 -2.848679 0.0065
C 3742554. 1673479. 2.236392 0.0302
R-squared 0.888730 Mean dependent var  79638.04
Adjusted R-squared  0.859703 S.D. dependent var 22339845
S.E. of regression 8367674. Akaike info criterion  34.90943
Sum squared resid ~ 3.22E+15 Schwarz criterion 35.36719
Log likelihood -1016.828 Hannan-Quinn criter. 35.08812
F-statistic 30.61732 Durbin-Watson stat ~ 2.218945
Prob(F-statistic) 0.000000
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Null Hypothesis: D(VT) has a unit root
Exogenous: Constant
Lag Length: 11 (Automatic - based on SIC, maxlag=11)
t-Statistic ~ Prob.*
Augmented Dickey-Fuller test statistic -3.031663 0.0377
Test critical values : 1% level -3.546099
5% level -2.911730
10% level -2.593551
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(VT,2)
Method: Least Squares
Date: 05/20/13 Time: 21:36
Sample (adjusted): 2008M02 2012M12
Included observations: 59 after adjustments
Variable Coefficient Std. Error  t-Statistic ~ Prob.
D(VT(-1)) -4.934769 1.627743 -3.031663  0.0040
D(VT(-1),2) 3.177367 1541501 2.061217 0.0450
D(VT(-2),2) 2.728319 1.419330 1.922258 0.0608
D(VT(-3),2) 2.288467 1.301080 1.758898  0.0852
D(VT(-4),2) 1.855343 1.180833 1.571216 0.1230
D(VT(-5),2) 1543349 1.051435 1.467850 0.1489
D(VT(-6),2) 1.139167 0.918358 1.240439 0.2211
D(VT(-7),2) 0.812694 0.774553 1.049242  0.2995
D(VT(-8),2) 0.581891 0.617911 0.941706 0.3513
D(VT(-9),2) 0.205451 0.468254 0.438761 0.6629
D(VT(-10),2) -0.314644  0.316846 -0.993049 0.3259
D(VT(-11),2) -0.419100 0.147121 -2.848679  0.0065
C 3742554. 1673479. 2.236392 0.0302
R-squared 0.888730 Mean dependent var  79638.04
Adjusted R-squared  0.859703 S.D. dependentvar 22339845
S.E. of regression 8367674. Akaike info criterion 34.90943
Sum squared resid ~ 3.22E+15 Schwarz criterion 35.36719
Log likelihood -1016.828 Hannan-Quinn criter. 35.08812
F-statistic 30.61732 Durbin-Watson stat  2.218945
Prob(F-statistic) 0.000000
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