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Abstract:

-In light of the Development Policy adopted by the State in support of public
projects have made this a recent building workshop, the Algerian market of
difficulties (interruption) in supply cement those projects with a substance which
IS a strategic material, we have seen that it is necessary to have a study to predict
record sales cement companies, by applying the methodology ( box-jenkins ) in
study and analysis of time series, with a view to predicting, , where selected
time series represented in monthly sales in the region of Hsasna Circle Cement
Company for as long as from January 2002 to december 2012 applied study.
And it was found that a series of monthly data for sales of cement is unstable
and contains the general trend, which means that the model of predictability of
the appropriate type TS rely on the econometric methods applied using the
program eviews 7 for predictability.

Key words: Sales predact,Méthodology Box-Jenkins, TS: Trend Stationnary.
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Date: 06/08M13 Time: 16:39
Sample: 2002M01 2012M12
Included observations: 132

Autocarrelation
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Mull Hypothesis: TAHI has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=12)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -7.421891 0.0000
Test critical values: 1% level -4.029595

5% level -3.444487

10% level -3.147063

*Mackinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(TAHI)

Method: Least Squares

Date: 06/09M13 Time: 21:.55

Sample (adjusted)y. 2002M02 2012M12
Included observations: 131 after adjustments

Wariable Coefficient Std. Errar t-Statistic Frab.
TAHI-1) -0.603895 0.081367  -7.421881 0.0000

C 16385.63 2743 557 5.972406 0.0000
@TREND{Z2002M01) 63.06623 23.08665 29482485 0.0038
R-squared 0.300837 MWean dependentvar 161.6641
Adjusted R-squared 0.290014 5.D. dependentwvar 10966.27
S.E. of regression 9240251 Akaike info criterion 2112316
Sum squared resid 1.09E+10  Schwarz criterion 21.18900
Log likelihood -1380.567 Hannan-Cluinn criter. 21.149492
F-statistic 27.55115 Durbin-Watson stat 1.983051

Prob(F-statistic) 0.000000
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Jependent vanaome: | AHI
Wlethod: Least Squares
Jate: 06M0M3 Time: 00:19
Sample: 2002M01 2012M12
ncluded observations: 132

Variable Coefficient Std. Error t-Statistic Prob.
C 2T061.75 1747 540 1548562 0.0000
TEMNDAMNCE 1105946 2280101 4 850425 0.0000
2-squared 0153241 Mean dependent var 34416.29
4djusted R-squared 0146728 S.D. dependentvar 10806.08
3.E. of regression 9931.868 Akaike info criterion 21.26996
Sum squared resid 1.30E+10  Schwarz criterion 21.31364
_og likelihood -1401.818 Hannan-Cuinn criter. 21.28771
=-statistic 2352662 Durbin-Watson stat 1.206990
2rob(F-statistic) 0.000003
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Sample: 2002M01 2012M12
Included observations: 132

Autocorrelation

Partial Caorrelation

AC

PAC

Q-3tat  Prob

I
]
]
-
]
il
l1
ull
]
il
ull
]

1=

L i

i N I

/]
|
u
il
il
|
|
u
il
|
il
I

1
2
3
4
5
G
7
a
g

10

11

12

13

14

15

16

17

18

19

20

21

22

23

24

25

26

27

28

29

30

K

32

33

34

35

36

0.394
0144
0152
0163
0147
0.086
0.038
0129
0155
0.076
0115
0133
-0.012
-0.004
0.021
0.090
-0.034
-0.066
0.014
-0.043
0.041
0.015
0.085
0100
0.035
0.003
0.014
-0.072
-0.159
-0.036
0022
-0.040
-0.081
-0.027
0125
0.057

0.394
-0.014
0118
0.077
0.058
-0.007
-0.019
0116
0.057
-0.021
0.088
0.029
-0.138
0.012
0.000
0.080
-0.145
-0.008
0.047
-0.131
0.128
-0.010
0121
0.009
-0.009
0.009
-0.046
-0.113
-0.080
0.062
0.019
-0.074
-0.053
0.074
0.096
0.007

21.000 0.000
23.815 0.000
26.970 0.000
30.645 0.000
33.639 0.000
34.669 0.000
34871 0.000
37261 0.000
40712 0.000
41.559 0.000
43.486 0.000
46.099 0.000
46.119 0.000
46121 0.000
46191 0.000
47438 0.000
47.620 0.000
43.288 0.000
48.317 0.000
48.605 0.000
43.875 0.001
43.912 0.001
50.083 0.001
51712 0.001
51.914 0.001
51.916 0.002
51.951 0.003
52.830 0.003
57.168 0.001
57.389 0.002
57473 0.003
57757 0.003
58.935 0.004
59.067 0.005
61.894 0.003
62.485 0.004
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Diate: 0612213 Time: 15:01
Sample: 2002M01 2012M12
Included observations: 120

Autocorrelation

Partial Carrelation

AC

PAC

Q-Stat

Prob

IO
I
I
I

- —

;
2
3
4
5
B
7
8

g
10
11
12
13
14
15
16
17
18
19
20
21
22
23
24
25
26
27
28
29
30
31
32
33
a4
a5
26

0.013
0.006
-0.011
0.004
0.009
-0.007
-0.018
-0.009
0.016
-0.023
-0.022
0.020
-0.142
-0.019
-0.036
0133
-0.056
-0.066
0.073
-0.120
0.09z2
-0.051
0.050
0.075
0.029
-0.011
0.037
-0.004
-0.125
0.054
0.094
-0.021
-0.002
0.019
0152
0.035

0.013
0.006
-0.011
0.004
0.009
-0.007
-0.018
-0.008
0.017
-0.024
-0.022
0.021
-0.143
-0.017
-0.034
0134
-0.063
-0.066
0.087
-0.136
0.099
-0.055
0.057
0.0¥0
0.014
-0.017
0.023
-0.029
-0.090
0.058
0.085
-0.027
-0.027
0.080
0109
0078

0.0214
0.0255
0.0408
0.0426
0.0520
0.0580
0.0985
01084
01435
02133
0.2807
0.3333
3.0760
31272
3.3073
57933
6.2363
6.8574
7.7483
9.8440
11.106
11.500
11.874
12722
12.849
12.866
13.081
132.084
15.585
16.060
17.520
17.595
17.595
17.659
21.656
21.872

0.884
0.9a7
0.998
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
0.993
0.999
0.999
0.990
0.991
0.991
0.929
0.971
0.961
0.967
0972
0.970
0.978
0.985
0.929
0.993
0.920
0932
0.975
0982
0.987
0.991
0.962
0.969
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— Series: RESID
Sample 2002001 2012012
5 — COrbservations 120
| hMean 2Z2.08e-12
=7 Median -85328.2843
hlazi muurm 20S19. .58
5 Pl rvi e -5842 28
Std. Dew. 9135.734
Suswness -0.1225984
4 KFurtosis 5 270358
Jargue-Bera 28 07497
a !_! L [ B e B R e B | | L L L B !_! Probability 0.000002
=000 pad o ] 10030 4] 10330 pad dda 0000

Sl bl w5 el it T (11) o3, e
el sl e )
el msd) iz b s B sing < 0.05 of «y (Jarque-Bera) a5
i)l cae Y A5 St gl 2558 il Bl ga y Jsde TS 23500l 0B QWL 5. 315l
! gl
D) arall aalls TS 73 padl e slazeYl clls g alall ol e Ol g5 oy LISGL
ol Gl (E(gp)=0) V t: of o xp = X+ t + &
X1 = 27061.75+ 110.59¢
X133 = 27061.75+ 110.59(133) = 41770,2
X134 = 27061.75 + 110.59(134) = 41880,8
X135 = 27061.75+ 110.59(135) = 419914

X136 = 27061.75 + 110.59(136) = 42102
X136 = 27061.75 + 110.59(137) = 422126
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(1) ¢85 s
A#- S Jsr TBLES DE DICKEY-FULLER

Modeéle [1] sans tendance et sans terme constant
Modeéle [2] sans tendance et avec terme constant
Modele [3] avec tendance et avec terme constant

Tables de la distribution du ¢,

Modele [1]

Modele [2]

Modele [3]

Numéro .

. probabilités
observation
N| 0.01] 0.025| 0.05| 0.10| 0.90| 0.95| 0.975| 0.99
25| -2.66| -2.26| -1.95| -1.60| 0.92| 1.33| 1.70| 2.16
50| -2.62| -2.25| -1.95| -1.61| 0.91| 1.31| 1.66| 2.08
100| -2.60| -24| -195| -1.61| 091| 1.29| 1.64| 2.03
250 | -2.58| -2.23| -1.95| -1.62| 0.89| 1.29| 1.663| 2.01
500| -2.58| -2.23| 195| -1.62| 0.89| 1.28| 1.62| 2.00
©o| -2.58| -2.23| -1.95| -1.62| 0.89| 1.28| 1.62| 2.00
25| -3.75| -3.33| -3.00| -2.63| -0.37| 0.00 0.34| 0.72
50| -3.58| -3.22| -2.93| -2.60| -0.40| -0.03 0.29| 0.66
100| -3.51| -3.17| -2.89| -2.58| -0.42| -0.05 0.26| 0.63
250 | -3.46| -3.14| -2.88| -257| -0.42| -0.06| 0.24| 0.62
500| -3.44| -3.13| -2.87| 2.57| -0.43| -0.07| 0.24| 0.61
o| -3.43| -3.12| -2.86| -2.57| -0.44| -0.07| 0.23| 0.60
25| -4.38| -3.95| -3.60| -3.24| -1.14| -0.80 -50| -0.15
50| -4.15| -3.80| -3.50| -3.18 | -1.19| -0.87| -0.58| -0.24
100 | -4.04| -3.73| -3.45| -3.15| -1.22| -0.90| -0.62| -0.28
250 -3.99| -3.69| -3.43| -3.13| -1.23| -0.92| -0.64| -0.31
500| -3.98| -3.68| -3.42| -3.13| -1.24| -093| -0.65| -0.32
wo| -3.96| -3.66| -3.41| -3.12| -1.25| -0.94| -0.66| -0.33
Tables de la distribution du ¢, et ¢
n Modele [1] Modele [2] Modele [3]
Constante ¢ Constante ¢ Tendance b

1% | 5% | 10%| 1% | 5% | 10%| 1% | 5% | 10%

100 | 3.22| 254 | 2.17| 3.78| 3.11| 2.73| 3.53| 2.79| 2.38

250 3.19| 2.53| 2.16| 3.74| 3.09| 2.73| 3.49| 2.79| 2.38

500| 3.18| 2.52| 2.16| 3.72| 3.08| 2.72| 3.48| 2.78| 2.38

oo| 3.18| 2.52| 2.16| 3.71| 3.08| 2.72| 3.46| 2.78| 2.38
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