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La prévision des ventes permettra d'améliorer le processus de planification dans toute
installation industrielle ou de service Surtout aprés I'utilisation de méthodes quantitatives dans
le processus de prévision ,ou | entreprise peut estimer ses bénéfices d’apres la prévision des

ventes

Dans cette recherche on a utiliser la méthode de box jenkins et le lissage exponentiel  pour
pour faire la prévision des ventes de I'entreprise Et aprés avoir étudié les montants des ventes

de produits de la farine En utilisant | logiciel eviews 7.

A travers les résultats, et Aprés avoir comparé les deux méthodes il montre que les deux
méthodes donnent de bons résultats , Mais toujours la méthode de Box Jenkins reste la plus

précise .
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Dependent Variable: ECART
Method: Least Squares
Date: 12/14/15 Time: 17:05
Sample (adjusted): 20082015
Included observations: 8 after adjustments
\Variable Coefficient Std. Error t-Statistic Prob.
C 5047.370 1659.816 3.040921 0.0228
MOYENNE -0.189268  0.132881 -1.424349 0.2042
R-squared 0.252687 Mean dependent var 2710.253
IAdjusted R-squared 0.128135 S.D. dependent var 758.2567
S.E. of regression 708.0123 Akaike info criterion 16.17512
Sum squared resid 3007689. Schwarz criterion 16.19498
Log likelihood -62.70047 Hannan—Quinn criter. 16.04117
F-statistic 2.028769 Durbin-Watson stat 1.475252
Prob(F-statistic) 0.204215
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Null Hypothesis: FAR 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 -5.766658 0.0000
Test critical values: 1% level -4.048682
5% level -3.453601
10% level -3.152400
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(FAR)
Method: Least Squares
Date: 04/26/16 Time: 23:35
Sample (adjusted): 2007M02 2015M09
Included observations: 104 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
FAR(-1) -0.486831 0.084422 -5.766658 0.0000
C 7300.747 1346.398 5.422428 0.0000
@TREND(2007M01) -26.82616 9.277087 -2.891657 0.0047
R-squared 0.247826 Mean dependent var 10.02500
Adjusted R-squared 0.232932 S.D. dependent var 2847.965
S.E. of regression 2494.317 Akaike info criterion 18.50984
Sum squared resid 6.28E+08 Schwarz criterion 18.58612
Log likelihood -959.5116 Hannan-Quinn criter. 18.54074
F-statistic 16.63876 Durbin-Watson stat 2.100313

Prob(F-statistic) 0.000001
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Null Hypothesis: FAR has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=12)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.820645 0.0001
Test critical values: 1% level -3.494378
5% level -2.889474
10% level -2.581741
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(FAR)
Method: Least Squares
Date: 05/25/16 Time: 12:46
Sample (adjusted): 2007M02 2015M09
Included observations: 104 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
FAR(-1) -0.370077 0.076769 -4.820645 0.0000
C 4481.645 961.5501 4.660854 0.0000
R-squared 0.185555 Mean dependent var 10.02500
Adjusted R-squared 0.177570 S.D. dependent var 2847.965
S.E. of regression 2582.760 Akaike info criterion 18.57015
Sum squared resid 6.80E+08 Schwarz criterion 18.62100
Log likelihood -963.6477 Hannan-Quinn criter. 18.59075
F-statistic 23.23862 Durbin-Watson stat 2.191791

Prob(F-statistic) 0.000005
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Date: 05/04M16 Time: 20049
Sample: 2007M01 2015M12
Included observations: 105

Autocorrelation Partial Correlation AC PAC  Q-Stat  Prob

0.630 0530 42841 0.000
0.486 0148 68.6716 0.000
0.322 -0.054 80.056 0.000
0.283 0.094 88.967 0.000
0.252 0.062 96.080 0.000
0.254 0.067 10340 0.000
0151 -0116 106.02 0.000
0130 0.028 10797 0.000
0130 0076 109.94 0.000
10 0242 0200 116.84 0.000
0.337 0175 13044 0.000
12 0476 0260 157.81 0.000
1 13 0.289 -0.280 168.0Z2 0.000
! 14 0164 -0.201 171.32 0.000
! 15 0122 0088 17247 0.000
! 16 0.079 -0.083 173296 0.000
1 17 0.076 -0.012 17470 0.000
1 18 0.068 0036 17¥5.30 0.000
! 19 0.039 0117 A¥550 0.000
! 20 0.040 0044 17572 0.000
! 21 0076 0011 17550 0.000
! 22 0162 0028 180.05 0.000
1 23 0.242 0011 188.08 0.000
gl 24 0332 0089 203239 0.000
1
1
1
1
1
1
1
1
1
1
1
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25 0165 -0.186 207.20 0.000
26 0.037 -0127 207.39 0.000
27 0.008 0016 207.40 0.000
28 -0.014 0034 207.43 0.000
29 -0.013 0.019 20746 0.000
30 0.020 0098 207.51 0.000
31 -0.070 -0120 20825 0.000
32 -0.078 -0.074 20819 0.000
33 -0.063 -0.027 208.8Z2 0.000
34 0.024 -0.019 209.91 0.000
35 0131 0099 21266 0.000
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Date: 05/04/16 Time: 12:35
Sample: 2007M01 2015M12
Included observations: 105
Difference from Moving Average
Original Series: FAR

Adjusted Series: FARSA

Scaling Factors:

-739.2636
-521.2821
166.1187
363.6901
-570.5260
-1023.652
-2576.723
-1790.735
-968.0709
567.4755
2324.751
4768.216
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CHwarz | Akaike | CHwarz | Akaike | CHwarz | Akaike

18.769 | 18.743 |18.621 |18.570 |18.586 |18.509 |0
18.726 |18.675 |18.621 |18.570 | 18.586 |18.509 |1
18.726 |18.675 |18.621 |18.570 | 18.586 |18.509 |2
18.726 |18.675 |18.621 |18.570 | 18.586 |18.509 |3
18.726 |18.675 |18.621 |18.570 | 18.586 |18.509 |4
18.726 |18.675 |18.621 |18.570 | 18.586 |18.509 |5
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Drate: 05/04/M16 Time: 21:08
Sample: 2007¥M01 2015M12
Included observations: 105

Autocorrelation Partial Correlation AC PAC C-Stat  Prob
LI — LI S— 1 0,697 0.697 52527 0.000
LI — LI — | 2 0.681 0380 10318 0.000
LI — ! 1 3 0556 -0.009 137.20 0.000
LI — g 4 0523 0.057 167.57 0.000
LI — A 5 0503 0131 189603 0.000
LI — g G5 0472 0.043 221.30 0.000
LI — g ¥ 0413 -0.066 24086 0.000
LI i | ! 1 8 0.380 -0.000 25759 0.000
LI — g 9 03486 0026 27¥1.58 0.000
LI — | g 10 0354 0077 286.40 0.000
LI — | ! 1 11 0.319 -0.020 298.55 0.000
LI — | 1 1 12 0302 -0.015 30956 0.000
L | ! 1 12 0275 0.014 318.82 0.000
/3 1 1 14 0251 -0.007 326.58 0.000
L | pa 15 0272 0078 33587 0.000
L | g 16 0195 -0.134 34058 0.000
L | ! 1 17 0206 0012 34598 0.000
L ) g 18 0181 0.054 35022 0.000
1 /3 L En 19 0237 0148 35754 0.000
/3 pa 20 0255 0070 366.22 0.000
/3 g 21 0241 -0.060 373.97 0.000
LI | g 22 0210 -0.052 379.92 0.000
L g 22 0171 -0.050 383.91 0.000
L ] g 24 0128 -D.086 386.17 0.000
L] g 25 0.080 -0.149 387.06 0.000
LI ] 1 1 26 0.056 -0.017 387.51 0.000
L I oA 27 0.085 0108 388.11 0.000
L I [ I 28 0.026 -0.025 388.21 0.000
L I g 29 0.047 0027 388.54 0.000
L= ] TEn 30 0.082 0140 389.56 0.000
LI B g 31 0.026 -0.090 389.66 0.000
LI I g 32 0.030 -0.082 389.80 0.000
1 1 1 1 32 -0.0032 -0.022 38981 0.000
1 ! ! 1 34 0.011 0015 389.82 0.000
LI [ 35 0.029 0070 38995 0.000
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Null Hypothesis: FARSA has a unit root

Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic - based on SIC, maxlag=12)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.793784 0.0207
Test critical values: 1% level -4.049586
5% level -3. 454032
10% level -3.152652
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(FARSA)
Method: Least Squares
Date: 05/03/16 Time: 02:28
Sample (adjusted): 2007M03 2015M09
Included observations: 103 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
FARSA(-1) -0.343506 0.090545 -3.793784 0.0003
D(FARSA(-1)) -0.310247 0.093483 -3.318735 0.0013
C 5272.411 1404.810 3.753112 0.0003
@TREND(2007M01) -20.16955 7.602478 -2.653023 0.0093
R-squared 0.327666 Mean dependent var 26.44164
Adjusted R-squared 0.307292 S.D. dependent var 2111.688
S.E. of regression 1757.538 Akaike info criterion 17.81928
Sum squared resid 3.06E+08 Schwarz criterion 17.92160
Log likelihood -913.6927 Hannan-Quinn criter. 17.86072
F-statistic 16.08276 Durbin-Watson stat 1.977972

Prob(F-statistic) 0.000000
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Null Hypothesis: FARSA has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic - based on SIC, maxlag=12)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.647601 0.0869
Test critical values: 1% level -3.495021
5% level -2.889753
10% level -2.581890
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(FARSA)
Method: Least Squares
Date: 05/04/16 Time: 12:45
Sample (adjusted): 2007M03 2015M09
Included observations: 103 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
FARSA(-1) -0.189141 0.071439 -2.647601 0.0094
D(FARSA(-1)) -0.383774 0.091937 -4.174317 0.0001
C 2327.129 886.4439 2.625241 0.0100
R-squared 0.279866 Mean dependent var 26.44164
Adjusted R-squared 0.265463 S.D. dependent var 2111.688
S.E. of regression 1809.825 Akaike info criterion 17.86854
Sum squared resid 3.28E+08 Schwarz criterion 17.94528
Log likelihood -917.2299 Hannan-Quinn criter. 17.89962
F-statistic 19.43150 Durbin-Watson stat 1.999365

Prob(F-statistic) 0.000000
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Null Hypothesis: FARSA has a unit root
Exogenous: None
Lag Length: 1 (Automatic - based on SIC, maxlag=12)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -0.367374 0.5500
Test critical values: 1% level -2.587607
5% level -1.943974
10% level -1.614676
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(FARSA)
Method: Least Squares
Date: 05/04/16 Time: 12:46
Sample (adjusted): 2007M03 2015M09
Included observations: 103 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
FARSA(-1) -0.005432 0.014785 -0.367374 0.7141
D(FARSA(-1)) -0.475436 0.087494 -5.433902 0.0000
R-squared 0.230235 Mean dependent var 26.44164
Adjusted R-squared 0.222613 S.D. dependent var 2111.688
S.E. of regression 1861.865 Akaike info criterion 17.91577
Sum squared resid 3.50E+08 Schwarz criterion 17.96693
Log likelihood -920.6622 Hannan-Quinn criter. 17.93649

Durbin-Watson stat 2.054041
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Null Hypothesis: D(FARSA) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=12)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -16.94861 0.0000
Test critical values: 1% level -3.495021
5% level -2.889753
10% level -2.581890
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(FARSA,2)
Method: Least Squares
Date: 05/04/16 Time: 22:48
Sample (adjusted): 2007M03 2015M09
Included observations: 103 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(FARSA(-1)) -1.478224 0.087218 -16.94861 0.0000
C 28.16033 183.5564 0.153415 0.8784
R-squared 0.739862 Mean dependent var 22.84774
Adjusted R-squared 0.737286 S.D. dependent var 3634.514
S.E. of regression 1862.891 Akaike info criterion 17.91687
Sum squared resid 3.51E+08 Schwarz criterion 17.96803
Log likelihood -920.7190 Hannan-Quinn criter. 17.93760
F-statistic 287.2555 Durbin-Watson stat 2.057393
Prob(F-statistic) 0.000000
EA:.}S\ BREN .A;}.\Y :IH }S.A:.jl\ PREN .A.;}.g:OH
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Null Hypothesis: D(FARSA) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=12)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -17.03009 0.0000
Test critical values: 1% level -2.587607

5% level -1.943974

10% level -1.614676
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(FARSA,2)
Method: Least Squares
Date: 05/04/16 Time: 23:01
Sample (adjusted): 2007M03 2015M09
Included observations: 103 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
D(FARSA(-1)) -1.478202 0.086799 -17.03009 0.0000
R-squared 0.739801 Mean dependent var 22.84774
Adjusted R-squared 0.739801 S.D. dependent var 3634.514
S.E. of regression 1853.953 Akaike info criterion 17.89769
Sum squared resid 3.51E+08 Schwarz criterion 17.92327
Log likelihood -920.7310 Hannan-Quinn criter. 17.90805
Durbin-Watson stat 2.056957
eviews zaliyn aladiul Lalll dae) et Haadl
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Crate: 05/04/16 Time: 23:14
Sample: 2007M01 2015M12
Included observations: 104

Autocorrelation Partial Correlation AC PAC  Q-Stat  Prob

 m— |
[

[

-0.477 0477 24395 0.000
0180 -0.062 27.885 0.000
-0.148 -0112 30277 0.000
-0.023 -0172 30333 0.000
0.021 -0.079 30.382 0.000
0.053 0.041 30693 0.000
-0.037 -0.014 30845 0.000
0.002 -0.043 30.845 0.000
-0.079 -0108 31563 0.000
0.078 0001 32279 0.000
-0.035 -0.005 32424 0.001
0.027 -0.026 32512 0.001
-0.010 -0.012 32524 0.002
-0.076 -0.099 33228 0.002
0156 0110 36261 0.002
-0.139 -0.030 38681 0.001
0.057 -0.072 39.092 0.002
-0.131 -0167 41279 0.001
0.062 -0.075 41775 0.002
0.050 0.050 42100 0.003
0.024 0036 42177 0.004
0.017 0035 42213 0.006
0.002 0.067 42214 0.009
0.011 0131 42231 0012
-0.039 -0.004 42440 0016
-0.0582 -0.130 42821 0.020
0.083 -0.000 43813 0.022
-0.106 -0.055 45444 0020
-0.021 -0160 45506 0.026
0151 0.075 48906 0016
-0.101 0062 50434 0015
0.063 0006 51.033 0.018
-0.076 -0.0258 51928 0.019
-0.008 -0.085 51.940 0.025
35 0157 0149 55863 0.014
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17.94 17.89 MA(L)
17.96 17.91 AR(1)
17.99 17.91 ARIMA
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Dependent Variable: D(FARSA)

Method: Least Squares

Date: 05/25/16 Time: 13:19

Sample (adjusted): 2007M02 2015M09
Included observations: 104 after adjustments
Convergence achieved after 6 iterations

MA Backcast: 2007M01

Variable Coefficient Std. Error t-Statistic Prob.

C 10.38858 82.00315 0.126685 0.8994

MA(1) -0.552593 0.083649 -6.606124 0.0000

R-squared 0.242030 Mean dependent var 12.22507

Adjusted R-squared 0.234599 S.D. dependent var 2106.407

S.E. of regression 1842.837 Akaike info criterion 17.89504

Sum squared resid 3.46E+08 Schwarz criterion 17.94590

Log likelihood -928.5423 Hannan-Quinn criter. 17.91565

F-statistic 32.56991 Durbin-Watson stat 2.011042
Prob(F-statistic) 0.000000
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Inverted MA Roots .55
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Dependent Variable: D(FARSA)

Method: Least Squares

Date: 05/14/16 Time: 16:03

Sample (adjusted): 2007M02 2015M09
Included observations: 104 after adjustments
Convergence achieved after 6 iterations

MA Backcast: 2007M01

Variable Coefficient Std. Error t-Statistic Prob.

MA(1) -0.552778 0.083218 -6.642537 0.0000
R-squared 0.241910 Mean dependent var 12.22507
Adjusted R-squared 0.241910 S.D. dependent var 2106.407
S.E. of regression 1834.014 Akaike info criterion 17.87597
Sum squared resid 3.46E+08 Schwarz criterion 17.90140
Log likelihood -928.5505 Hannan-Quinn criter. 17.88627
Durbin-Watson stat 2.010389
Inverted MA Roots .55

EVIEWS zalin Jlaaially Zalll dlae) (e 1 sl
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Autocorrelation Partial Correlation A PAC Q-Stat Prob

! ! ! ! 1 -0.012 -0.012 0.0184

rOEn rOEn 2 0117 0117 1.5056 0.220
[ [ 3 -0.121 -0.120 23912 0.183
g g o 4 -0.067 -0.084 328831 0274
! ! o 5 0.015 0047 329088 0418
g o 6§ 0042 0047 41192 0532
g g ¥ -0.042 -0.072 43154 0634
g g 8 -0.048 -0.061 45850 0.710
g g 9 -0.072 -0.042 51882 0737
g o 10 0.044 0.052 54149 0.797
! ! ! ! 11 -0.012 -0.022 54322 0.861
! ! g 12 -0.000 -0.039 54322 0.908
g g 12 -0.041 -0.028 56335 0.9332
g g 14 -0.072 -0.060 6.2693 0.936
(. (. 15 0.084 0088 7.1521 0.929
[ ) o 16 -0.124 -0.140 9.0895 0.8732
g g o 17 -0.043 -0.099 93282 0.899
[ g o 18 -0.122 -0.092 11.555 0.826
g [ 19 0.051 0.067 11.897 0.8532
rOEn (= 20 0116 0108 132649 0.804
(= o 21 0109 0.042 15223 0.7632
g g 22 0.0680 0.037 15705 0.786
o o 22 0.028 0.057 15812 0.825
! ! ! ! 24 -0.022 0014 15879 0.860
g o g 1 25 -0.090 -0.147 17.0032 0.849
g o g o 26 -0.082 -0.110 17.959 0.844
1 1 1 1 27 -0.006 0016 17.964 0877
g o g o 28 -0.1132 -0.094 19.8302 0.839
1 1 g 29 -0.016 -0.0532 19.841 0.870
LI o ] LI 30 0.13¥ 0157 22648 0.792
g 1 1 31 -0.028 -0.005 22770 0.825
LI | g 32 0,026 -0.049 22375 0.8354
g 1 1 33 -0.045 -0.007F 23192 0872
LI | 1 1 34 0,030 0024 23330 035394
LI LI 35 0161 0162 27450 0779
LI | g 36 -0.032 -0.064 27.617 0.808
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oe bisine QS Y AC e JS Y Gl (sl JSE sl

: Ljung—Box il

P1+ P2t Pk =

0 .oH
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LB(k)=T(T + 2)Zk:p—i2_
= 1~
i dapall cld Jalsll 5130 Bls ) Als P
Aol el clead syiaall alilldan K
Slaaliall e o T

&= L@J)G}j 1587 ‘;-A} Ljung—BOX 1l LB 4.\31;4;1 LS.U K=24
. 2
L a) ) Less X(k-p-q)

2

Xiea) = 36.41 moais k=24 Ll s ARIMA(O.1.1)

2
o Lesaedl dpmill Ji ases LB=27.61 < X(24) = 36.41 ai,

slan Byuisd oo Hle Al
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D te I BUEY) AN Ll JAN: 16 by Jgaal)

Date: 051416 Time: 16:55
Sample: 2007M02 2015M09
Included observations: 104
C-statistic probabilities adjusted for 1 ARMA termii{s)

Autocorrelation Fartial Correlation AC PAC Q-Stat Prob
[ LA 1 0.071 0071 0.5330
LA LA 2 0.086 0031 1.3255 0250
! ! ! ! 2 -0.008 -0.019 1.3323 0514
! ! ! ! 4 -0.015 -0.021 1.3584 0715
A rEn 5 0126 0132 31254 0537
! ! r g 6 -0.047 -0.062 3.3726 0643
[ rp ¥ 0.049 0035 36469 0724
[ | [y | g8 0.195 0209 7.9988 0333
! ! ! ! 9 0.015 -0.021 B8.02326 0431
g g o 10 -0.067 -0.120 B8.5567 0479
g ! ! 11 -0.066 -0.022 9.0802 0525
! ! ! ! 12 -0.020 0002 91273 0610
LA LA 12 01132 0072 10672 0557
g g 14 -0.077 -0.078 11.404 0577
! ! v 15 -0.024 -0.027 11478 0.648
g o g o 16 -0.100 -0.125 12731 0623
[ g o 17 -0.126 -0.117 14728 0.545
g r g 18 -0.095 -0.052 15879 0532
g g 19 -0.140 -0.068 18.439 0427
LA oA 20 0.089 0102 19477 0427
! ! v 21 -0.020 -0.045 19.530 0488
[ g o 22 -0.117 -0.122 21.365 0437
! ! ! ! 22 -0.049 0011 21.694 0478
g rpo 24 -0.050 0049 22033 0518
! ! v 25 -0.029 -0.028 22154 0570
[ rpo 26 0.028 0085 22265 0620
g v 27 -0.085 -0.045 232300 0616
En LA 28 0.149 0089 26.541 0489
g g o 29 -0.085 -0.101 27.609 0485
g o g 20 -0.107 -0.068 29.329 0448
! ! ! ! 21 -0.018 0024 29377 04908
! ! ! ! 32 -0.006 0018 29.382 0549
[ g o 32 0.039 -0.091 29.615 0588
! ! ! ! 34 -0.010 -0.017 29.632 0636

EVIEWS zaliy Jleainlly sl dlae) (ot jaadll

JUE o o) el e Ligime RS Y AC (0 IS SBllae ) a3l

Jarque—Bera i)

D pladM ) gl LSRN 1168, Jei

10
g | . Series: Residuals
Sample 2007M02 2015M09
= — Observations 104
6 L — -
Mean 11.34721
— Median -138.4081
4 Maximum 4672.869
Minimum -3776.690
- Std. Dev. 1833.978
) Skewness 0.396850
l Kurtosis 2.929610
0 Jarque-Bera  2.751298
-4000 -3600 -2000 -1000 0 10‘00 20‘00 30‘00 40‘00 Probability 0.252676
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: ARCHsWaAY) cplii Guilad ade JLGAN: 17 ad ) Jgaadl

Heteroskedasticity Test: ARCH

F-statistic 0.507084 Prob. F(1,101) 0.4780
Obs*R-squared 0.514542 Prob. Chi-Square(1) 0.4732

Test Equation:

Dependent Variable: RESID*2

Method: Least Squares

Date: 05/18/16 Time: 00:42

Sample (adjusted): 2007M03 2015M09
Included observations: 103 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
C 3118686. 567495.1 5.495529 0.0000
RESID"2(-1) 0.070616 0.099166 0.712098 0.4780
R-squared 0.004996 Mean dependent var 3353192.
Adjusted R-squared -0.004856 S.D. dependent var 4679167.
S.E. of regression 4690514. Akaike info criterion 33.57921
Sum squared resid 2.22E+15 Schwarz criterion 33.63037
Log likelihood -1727.329 Hannan-Quinn criter. 33.59993
F-statistic 0.507084 Durbin-Watson stat 2.005789
Prob(F-statistic) 0.478046
heteroscedasticite :;H homoscedasticite :oH

diti4ie 5 LM = 0.514542 < x¢;y = 3.84%ull o} Jsaall (e Jaadl
s URaY) ol ulad aa s () Hy Al
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iy clsgd o) ) Ayl Gakai=2
VENTES_FARINE iluded) el e dadpi-1

== VENTES_FARINE il of  LaaBuys Ballot las) alay
X =T +CG+§ +¢ (el JSAl
alin Gob e el iy Glgel V) dedll zlsad Gulaly o

Date: 05/15/16 Time: 22:21

Sample: 2007M01 2015M09

Included observations: 105

Method: Holt-Winters Additive Seasonal
Original Series: FAR

Forecast Series: FARSM

Eviews.

Parameters:  Alpha
Beta
Gamma

Sum of Squared Residuals

Root Mean Squared Error

0.4500
0.0000
0.0000
3.55E+08
1839.150

End of Period Levels: Mean
Trend
Seasonals:

2014M10
2014M11
2014M12
2015M01
2015M02
2015M03
2015M04

2015M05
2015M06
2015M07
2015M08
2015M09

11214.50
-20.05640
725.5500
2500.163
4942.007
-586.2576
-562.4762
-232.5073
107.9929

-746.3507
-1132.488
-2483.225
-1690.813
-841.5939

eviews zmalin Jlaxinl Zalll dac) e 1 jradl

0,00=y 5 000=p 5 045=c
355000000 = 85l Clasye g sanas
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V683.246
u = 0.00373

~ 2104.75133 + 4891.014723
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V774.016
U= = 0.00392
2104.75133+4981.78
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2008
D Anda¥) ARG aa) sl

1- T. Cuyaubere et J. Muller "control de gestion 'ileguerin
éditions,Paris ,1991

2- Régis bourbonnais et Michel Tiraza, « analyse dasstemporelle
en économiques »Edition, Presses Universitairdsaiece (PUF)
1998.

3- Régis bourbonnais, économétrie, dunod 4

eme

édition paris 2002

4- Les cours de la series temporelles, Madame Moussi oume elkhaire

4°™ année ingénieur d'état 2006

5- regis bourbonnais ,econometrie 9 eme adition

6- Regis bourbonnais ,econometrie : manuel et exercices corriges 8
eme edition, paris, dundo, 2011

7- M,Davide F .G.C Michond « La Précision Approche D’un méthode
statistique », 2004
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Modele [ 1] sans tendance et sans terme constant
Muodzle [2] sans tendance 2t avec t2rme constant
Modéle [3] avec tendance er avec ierme constant

Taxles de 1a distribution do A

e Puuhubili

| 00| 0035 05 | 00 090 | 0% | 0975 09
5 [-26]-226 195160 0| 1B L0 26
0 [-262]-225 -195 |- 161 091 13| 166 208
100|260 (24 <195 [ L6l 09| 19 14 208
W[5 (-0 195 <16 0% 1] 16
00 |-258[-223 <195 (162 08| LB| 162 200
X | A5 22 195162 0% L[ L62 200
5 [-305] 2338 S0 o263 037 00| 0 o7
N [=338 =32 2291 (=260 ~040 | -003] 079 046
100 |-350[-307 <289 [-256 -042|-005| 026 082
350 [-346| =304 -288 | =257 -042 | -006] 024 0
00| 340 35287 25 0| 07| 021 0al
o |34 |- 06| -05 04| -007] 023 060
5 -4 [ =305 380 -34 <14 -08]-050 -0
0 [-415]-380 -3350]-318 ~119 | -047[-038 -0.4
100 |-404 =373 =345 =305 <122 -080[-062 -0
B0 (=390 |- 360 -343 <303 125 | - 092|064 03]
00 -39 | -388 342|303 - 124 -083|-065 -032
X [=30] =300 -3 =302 <125 | 09| -066 0.3
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Modele [3]
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02 &) @=Ll

e S msi dsas

P
DF 0.995 0.975 0.20 0.10 0.05 0.025 0.02 0.01 0.005 0.002 0.001
1 0.0000393 | 0.000982 | 1.842 2.708 3.841 5.024 5.412 6.635 7.879 9.550 10.828
2 0.0100 0.0506 3.219 4.605 5.991 7.378 7.824 9.210 10.597 12.429 13.816
3 0.0717 0.216 4.642 6.251 7.815 9.348 9.837 11.345 12.838 14.7596 16.266
4 0.207 0.484 5.989 7.779 9.488 11.143 11.668 13.277 14.860 16.924 18.467
5 0.412 0.831 7.289 9.236 11.070 12.833 13.388 15.086 16.750 18.907 20.515
6 0.676 1.237 8.558 10.645 12,592 14.449 15.033 16.812 18.548 20,791 22.458
7 0.989 1.690 9.803 12,017 14.067 16.013 16.622 18.475 20.278 22.601 24,322
8 1.344 2.180 11.030 13.362 15.507 17.535 18.168 20.050 21.955 24,352 26.124
9 1.735 2.700 12,242 14.684 16.919 19.023 19.679 21.666 23.589 26.056 27.877
10 2,156 3.247 13.442 15.987 18.307 20.4383 21.161 23.209 25.188 27.722 29.588
11 2.603 3.816 14.631 17.275 19.675 21.920 22.618 24,725 268,757 29,354 31.264
12 3.074 4.404 15.812 18.549 21.026 23.337 24,054 26,217 28.300 30.957 32.909
13 3.565 5.009 16.985 19.812 22.362 24,736 25.472 27.688 29.819 32.535 34.528
14 4,075 5.629 18.151 21.064 23.685 26.119 26.873 29.141 31.319 34.0591 36.123
15 4,601 6.262 19.311 22,307 24,996 27.4588 28.259 30.578 32.801 35.628 37.697
16 5.142 6.908 20.465 23.542 26,296 28.845 29.633 32.000 34.267 37.146 39.252
17 5.697 7.564 21.615 24,769 27.587 30.191 30.995 33.409 35.718 38.648 40.750
i8 6.265 8.231 22.760 25.989 28.869 31.526 32.346 34.805 37.156 40.136 42,312
19 6.844 8.907 23.900 27.204 30.144 32.852 33.687 36.191 38.582 41.610 43.820
20 7.434 9.591 25.038 28.412 31.410 34,170 35.020 37.566 39.9597 43.072 45.315
21 8.034 10.283 26,171 29.615 32.671 35.479 36.343 38.932 41.401 44,522 46.797
22 8.643 10.982 27.301 30.813 33.924 36.781 37.659 40.289 42,796 45,962 48.268
23 9.260 11.689 28.429 32.007 35.172 38.076 38.968 41.638 44,181 47.391 49.728
24 9.886 12.401 29,553 33.196 36.415 39.364 40,270 42,980 45,559 48.812 51.179
25 10.520 13.120 30.675 34,382 37.652 40.646 41.566 44,314 46,928 50.223 52.620
26 11.160 13.844 31.795 35.563 38.885 41.923 42,856 45,642 48.290 51.627 54.052
27 11.808 14.573 32,912 36.741 40.113 43.185 44,140 46.963 49,645 53.023 55.476
28 12.461 15.308 34.027 37.916 41.337 44,461 45.419 48.278 50.993 54.411 56.8592
29 13.121 16.047 35.139 39.087 42,557 45,722 46.693 49,588 52.336 55.752 58.301
30 13.787 16,791 36.250 40,256 43.773 46,979 47.962 50.892 53.672 57.167 59.703
31 14.458 17.539 37.359 41,422 44,985 48.232 49,226 52,191 55.003 58.536 61.098
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Dependent Variable: D(FARSA)

Method: Least Squares

Date: 05/28/16 Time: 02:04

Sample (adjusted): 2007M02 2015M09
Included observations: 104 after adjustments
Convergence achieved after 6 iterations

MA Backcast: 2007M01

1 03 a8 Galdll

MA(1) zaseill s

Variable Coefficient Std. Error t-Statistic Prob.
C 10.38858 82.00315 0.126685 0.8994

MA(2) -0.552593 0.083649 -6.606124 0.0000
R-squared 0.242030 Mean dependent var 12.22507
Adjusted R-squared 0.234599 S.D. dependent var 2106.407
S.E. of regression 1842.837 Akaike info criterion 17.89504
Sum squared resid 3.46E+08 Schwarz criterion 17.94590
Log likelihood -928.5423 Hannan-Quinn criter. 17.91565
F-statistic 32.56991 Durbin-Watson stat 2.011042
Prob(F-statistic) 0.000000
Inverted MA Roots .55

105 &) galall
AR(1) zisaill juos
Dependent Variable: D(FARSA)
Method: Least Squares
Date: 05/28/16 Time: 02:07
Sample (adjusted): 2007M03 2015M09
Included observations: 103 after adjustments
Convergence achieved after 3 iterations
Variable Coefficient Std. Error t-Statistic Prob.
C 19.05010 124.1767 0.153411 0.8784

AR(1) -0.478224 0.087218 -5.483092 0.0000
R-squared 0.229386 Mean dependent var 26.44164
Adjusted R-squared 0.221756 S.D. dependent var 2111.688
S.E. of regression 1862.891 Akaike info criterion 17.91687
Sum squared resid 3.51E+08 Schwarz criterion 17.96803
Log likelihood -920.7190 Hannan-Quinn criter. 17.93760
F-statistic 30.06430 Durbin-Watson stat 2.057393
Prob(F-statistic) 0.000000
Inverted AR Roots -.48
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Dependent Variable: D(FARSA)

Method: Least Squares

Date: 05/28/16 Time: 02:10
Sample (adjusted): 2007M03 2015M09
Included observations: 103 after adjustments

Convergence achieved after 8 iterations

MA Backcast: 2007M02

Variable Coefficient Std. Error t-Statistic Prob.
C 19.73345 93.80679 0.210363 0.8338
AR(1) -0.146409 0.187001 -0.782931 0.4355
MA(1) -0.416163 0.174039 -2.391207 0.0187
R-squared 0.244430 Mean dependent var 26.44164
Adjusted R-squared 0.229319 S.D. dependent var 2111.688
S.E. of regression 1853.817 Akaike info criterion 17.91658
Sum squared resid 3.44E+08 Schwarz criterion 17.99331
Log likelihood -919.7036 Hannan-Quinn criter. 17.94766
F-statistic 16.17525 Durbin-Watson stat 1.962587
Prob(F-statistic) 0.000001
Inverted AR Roots -.15
Inverted MA Roots 42
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