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Date: 10/18/21 Time: 19:59
Sample: 2019M01 2022M03
Included observations: 33

U Juadl
Al

Autocorrelation Partial Correlation

AC PAC

Q-Stat

Prob

(I

l]l
i

OO~ WN =

| e

10
11
12
13
14
15
16

"l-_lll-ll_'-

piiiin

0.861 0.861
0.638 -0.402
0.409 -0.066
0.265 0.207
0.195 0.012
0.129 -0.213
0.013 -0.222
-0.134 -0.049
-0.285 -0.127
-0.408 -0.173
-0.489 -0.129
-0.520 -0.001
-0.513 -0.037
-0.495 -0.142
-0.437 0.127
-0.347 0.099

26.766
41.912
48.357
51.158
52725
53.434
53.441
54273
58.194
66.534
79.083
93.951
109.18
124.06
136.33
14453

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
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Heteroskedasticity Test: ARCH

0.3853
0.3666

F-statistic
Obs*R-squared

0.779665 Prob. F(1,26)
0.815194 Prob. Chi-Square(1)
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48 dat)
Dependent Variable: P
Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 10/18/21 Time: 19:11
Sample: 2019M05 2021M09
Included observations: 29
Convergence achieved after 19 iterations
Coefficient covariance computed using outer product of gradients
Variable Coefficient Std. Error t-Statistic Prob.
AR(1) 1.222677 0.278363 4392383 0.0002
AR(2) -0.593360 0.244550 -2.426330 0.0228
MA(1) 0.030745 0.335967 0.091512 0.9278
SIGMASQ 68.92703 18.23699 3.779518 0.0009
R-squared 0.761090 Mean dependentvar 0.913448
Adjusted R-squared 0.732421 S.D. dependentvar 17.28613
S.E. ofregression 8.941776 Akaike info criterion 7.409979
Sum squared resid 1998.884 Schwarz criterion 7.598572
Log likelihood -103.4447 Hannan-Quinn criter. 7.469044
Durbin-Watson stat 1.949260
Inverted AR Roots B61-47i B1+.47i
Inverted MA Roots -.03

.eviews 10 Je alaie YLadUal slac) (ya

OY A sine dlalae pren O oDle joiall 23 gl A (e TaaDl
5l 0585 O Jal e 43S T 5 5800 0,05 (e sl Uadll Jlaial
ALl dilaa) 3yl Lndaat Ol Leild (o Aagiil) 02¢h (dfing dua 5
AL e b U 23 gaill delai Jon L p zisedll b s
AR(2) Jsiall z3 sai aia s dala¥) ALl ) g5 o jle o) dia )
Ssme e MA(L) 313 bl ) s

;i) Jalaa i 4ta g
P =0 + [AR(1)=1.24052292203,AR(2)=-0.6068314586,UNCOND,ESTSMPL="2019M05
2021M09"]
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Date: 10/18/21 Time: 15:21
Sample: 2019M01 2022M03
Included observations: 29

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

0.169 0.169 0.9206 0.337
-0.096 -0.128 1.2244 0.542
0.033 0.077 1.2630 0.738
0.017 -0.017 1.2739 0.866
-0.070 -0.061 1.4559 0.918
0.097 0127 1.8210 0.935
0.069 0.008 2.0129 0.959
0.033 0.053 2.0588 0.979
-0.064 -0.085 2.2419 0.987
10 -0.119 -0.101 2.9079 0.984
11 -0.066 -0.029 3.1256 0.989
12 -0.088 -0.107 3.5355 0.990
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Series: Residuals
8 Sample 2019M05 2021M09
7 Observations 29
6+ Mean 0.387393
5 | Median 3.259819
Maximum 11.28661
4 4 Minimum -22.96563
3. Std. Dev. 8.444000
Skewness -1.126959
24 Kurtosis 3.542402
b Jarque-Bera 6493997
0 ; Probability 0.038891
-25 -20 -15 -10 -5 0 5 10
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Dependent Variable: P

Method: ARMA Maximum Likelihood (OPG - BHHH)

Date: 10/18/21 Time: 19:11
Sample: 2019M05 2021M09
Included observations: 29

Convergence achieved after 19 iterations
Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.
AR(1) 1.222677 0.278363 4.392383 0.0002
AR(2) -0.593360 0.244550 -2.426330 0.0228
MA(1) 0.030745 0.335967 0.091512 0.9278
SIGMASQ 68.92703 18.23699 3.779518 0.0009
R-squared 0.761090 Mean dependentvar 0.913448
Adjusted R-squared 0.732421 S.D. dependentvar 17.28613
S.E. of regression 8.941776 Akaike info criterion 7.409979
Sum squared resid 1998.884 Schwarz criterion 7.598572
Log likelihood -103.4447 Hannan-Quinn criter. 7.469044
Durbin-Watson stat 1.949260
Inverted AR Roots 61-47i B1+.47i
Inverted MA Roots -.03
Dependent Variable: P
Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 10/18/21 Time: 19:10
Sample: 2019M05 2021M09
Included observations: 29
Convergence achieved after 15 iterations
Coefficient covariance computed using ocuter product of gradients
Variable Coefficient Std. Error t-Statistic Prob.
C 1.491018 6.245226 0.238745 0.8132
AR(1) 1.239733 0.127069 9756394 0.0000
AR(2Z2) -0.606847 0.194816 -3.114968 0.00486
SIGMASQ 68.69605 2363131 2.906993 0.0075
R-squared 0.761891 Mean dependentvar 0.913448
Adjusted R-squared 0.733318 S.D. dependentvar 17.28613
S.E. of regression 8.926781 Akaike info criterion 7.406296
Sum squared resid 1992.186 Schwarz criterion 7.594888
Log likelihood -103.3913 Hannan-Quinn criter. 7.465360
F-statistic 26.66463 Durbin-Watson stat 1.912217
Prob(F-statistic) 0.000000
Inverted AR Roots .B62-47i B2+ 47i

Heteroskedasticity Test: ARCH

0.3853
0.3666

F-statistic
Obs*R-squared

0.779665 Prob. F(1,26)
0.815194 Prob. Chi-Square(1)

Test Equation:



Dependent Variable: RESID"2
Method: Least Squares

Date: 10/14/21 Time: 09:52

Sample (adjusted): 2019M06 2021M09

Included observations: 28 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
C 58.75970 24.77014 2.372199 0.0254
RESID2(-1) 0.170721 0.193345 0.882986 0.3853
R-squared 0.029114 Mean dependent var 70.87906
Adjusted R-squared -0.008228 S.D. dependent var 108.6632
S.E. of regression 109.1093 Akaike info criterion 12.29133
Sum squared resid 309525.9 Schwarz criterion 12.38648
Log likelihood -170.0786 Hannan-Quinn criter. 12.32042
F-statistic 0.779665 Durbin-Watson stat 1.955366
Prob(F-statistic) 0.385335
Date: 10/18/21 Time: 19:59
Sample: 2019M01 2022M03
Included observations: 33
Autocorrelation Partial Correlation AC PAC Q-Stat Prob
1 — | |m | 1 0861 0861 26.766 0.000
(I | [ 2 0.638 -0.402 41912 0.000
1 e N B 3 0.409 -0.066 48357 0.000
R s [ I = 4 0265 0207 51.158 0.000
R = I 5 0.195 0.012 52725 0.000
R = mm 6 0.129 -0.213 53.434 0.000
N o 7 0.013 -0.222 53.441 0.000
I = N 8 -0.134 -0.049 54273 0.000
] s T = 9 -0.285 -0.127 58.194 0.000
s [ [ s 10 -0.408 -0.173 66.534 0.000
s [ (I = 11 -0.489 -0.129 79.083 0.000
s [ I 12 -0.520 -0.001 93.951 0.000
s [ N 13 -0.513 -0.037 109.18 0.000
s [ I = 14 -0.495 -0.142 124.06 0.000
s [ [ = I 15 -0.437 0.127 136.33 0.000
s [ I = I 16 -0.347 0.099 14453 0.000




Date: 10/18/21 Time: 15:21
Sample: 2019M01 2022M03
Included observations: 29

Autocorrelation

Partial Correlation

AC

PAC Q-Stat

Prob

.-...-.-..-.._..-..-..-_.-..l...

Sl
N =20 OO~ WN =

0.169 0.169
-0.096 -0.128
0.033 0.077
0.017 -0.017
-0.070 -0.061
0.097 0.127
0.069 0.008
0.033 0.053
-0.064 -0.085
-0.119 -0.101
-0.066 -0.029
-0.088 -0.107

0.9206
1.2244
1.2630
1.2739
1.4559
1.8210
2.0129
2.0588
2.2419
2.9079
3.1256
3.5355

0.337
0.542
0.738
0.866
0.918
0.935
0.959
0.979
0.987
0.984
0.989
0.990

Mean
Median

Kurtosis

-25

-10

Maximum
Minimum
Std. Dev.
Skewness

Jarque-Bera
Probability

Series: Residuals
Sample 2019M05 2021M09
Observations 29

0.387393
3.259819
11.28661
-22.96563
8.444000
-1.126959
3.542402

6.493997
0.038891
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EVIEWES iasy!

Résumeé

Le pétrole est d’une grande importance dans I’économie et dans le
développement de divers domaines pour tous les pays exportateurs et
importateurs en répondant aux besoins énergétiques de tous les secteurs.
L’ Algérie fait partie des pays dont I’économie dépend du secteur des carburants.

Les fluctuations actuelles et les variations des prix du pétrole, qui a leur
tour affectent les mouvements des exportations en genéral et des recettes des
Etats en particulier, peuvent conduire a une crise. Par conséquent, cette béatitude
deviendra une malédiction. C’est pourquoi notre €¢tude vise a proposer un
modele standard approprié pour les prix mensuels des Algeériens et leurs attentes
a court terme.

Mots clés :Les prévisions, I'economie algérienne, modeles séries
chronologiques, programme statistique EVIEWES.



