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Series: DVENTES
12 | A Sample 2011:02 2013:12
Observations 35
10
Mean 4.32E+08
g8 Median -15232885
Maximum 1.63E+10
6. Minimum -1.28E+10
Std. Dev. 5.44E+09
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Probability 0.076769
0 =

‘ ‘ ‘
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Q-Stat
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-0.295 -0.278
0242 0.085
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10 0.033 -0.101
11 -0.015 -0.004
12 0,165 0.084
13 -0.229 -0.103
14 0163 0.007
15 -0.073 -0.088
16 0.071 0.082
17 -0.053 -0.087

19 0159 -0 013
20 -0.064 0.109
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3.9297
4.0131
41572
45747
§.4612
11161
12.349
12.5633
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4 - Minimum -61131571
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VENTES  basall ALulull 30ldaill Gl 5l 2 1 A8 salall

Cilagaally(2) 485 2l

i giaad) i
2013 2012 2011
159 387 190,99 119 059 658,99 129 812 747,14 Al
156 438 687,96 129 450 872,63 164 734 827,75 s A
125 964 496,37 106 046 093,27 185 298 277,53 ol
122 095 430,59 99 946 440,68 160 962 139,24 Ju i
121 537 739,32 152 064 128,31 198 067 308,93 st
121 385 410,47 129 326 215,31 149 320 201,89 Olsa
121 925 883,97 154 949 520,58 134 025 621,74 FRIPN
102 533 125,33 93 817 949,63 102 251 879,91 &yl
141 473 300,95 146 811 501,44 130 054 306,86 e
132 158 105,40 146 651 873,57 133 032 060,51 Sesii
103 973 238,05 125 647 404,81 130 018 641,70 e g
152 525 895,29 158 211 495,14 117 388 734,31 had
1561 398 504,69 1561 983 154,36 1734966 747,51 | g sanal

VENTES 4ludl Je DF lialy Eldl Gsf.m a5 1(3) A8 Jsaal)

ADF Test Statistic -1 402928 1% Critical Value®™ - 2412
5% Critical Walue -3.5426
10%% Critical WValue -3. 2032

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

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

Method: Least Sguares

Date: 05/25/M15 Time: 13:34

Sample{adjusted): 2011:02 2013:12

Included observations: 35 after adjusting endpoints

Wariable Coefficient Std. Error t-Statistic Frob.
WEMNMTES(-1) -0_ 772867 0.175535 -4 402925 0.0001
C 1.15E+08 27320607 4. 197333 0.0002
@TREMD{Z011:01) -5B1T32.7T 4081529 -1.3762380 01783
R-sguared 0. 377584 Mean dependent var 548947 1
Adjusted R-sqguared 0.3386383 S.0D. dependent wvar 28119913
S E. of regression 22867500 Akaike info criterion 3681015
Sum squared resid 1.67E+16 Schwarz criterion 36.94346
Log likelihood -641_ 1776  F-statistic 9.706295
Durbin-YWatson stat 1.928372 Prob(F-statistic) 0000507
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VENTESALuLl JeDF JLady (SN 23 saill 50065 1(3) ad ) J sl

A0OF Test Statistic - 129927 1% Critical Walue™ -3.6289
5% Critical Walue -2 9472
10% e Critical Walue -2 61138

*NMackKinnon critical values for rejection of hypothesis of a unit root._

Augmented Dickew-Fuller Test Equation
Dependent Wariable: DIWEMNTES)

Method: Least Sguares

Drate: 0552515 Time: 14:-02

Sample(adjusted): 201102 2013:12

Included ocbservations: 35 after adjusting endpoints

“Wariable Coefiicient Std. Error t-Statistic FProb.

WENTES(-1) -0_688926 0. 166813 -4 129927 0_0002

Z 93276490 22767902 4_096842 00003
R-sguared 0_340742 Mean dependent var 5453947 _1
Adjusted R-sguared 0320765 S D dependent var 28119913
S E. of regression 23175231 Akaike info criterion 36.81051
Sum sguared resid 1. TTE+16 Schwarz criterion 36.89939
Log likelihood -642_1840 F-statistic 1705630
Durbin-Watson stat 1.9938562 Prob(F-statistic) 0000232

VENTES 4luludl JAeDF LAY J ¥ 73 gaill 50385 :(4) a8 Jsaall

ADF Test Statistic -0 452362 1%  Crtical Value® -2 6300
5% Crtical Value -1.9507
10% Critical Value -1.6208

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

Augmented Dickey-Fuller Test Equation
Dependent Variable: DIWVENTES)

Method: Least Squares

Date: 05/25/15 Time: 14:04

Sample(adjusted): 2011:02 201312

Included obsemations: 35 after adjusting endpoints
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“ariable Coefficient Std. Error t-Statistic Frob.
WEMTES(-1) -0.015710 0.034730 -0.452362 05539
R-squared 0005438 Mean dependent var 648947 1
Adjusted R-squared 0.005438 S D. dependent var 28119913
S E. of regression 28043357 Akaike info criterion 3716456
Sum squared resid 267VE+16 Schwarz criterion 3720900
Log likelihood -649 3797  Dwurbin-VWatson stat 271660




VENTESALull) JAeDF LAY (bl 3 gaill 50385 1(5) o8 ) J s2all

— e 9
-3 S5 F0
—F =159

Critical wWalu=e™
Critical wWalue
Critical Walue

-5 5544555 1
=2h

102

A Test Statistic

*Pelacklimnmon critical values=s for rejection of hwpothesis of a unmnit rooct

Aaouagrmeented Dbiockesw-Fuller Test Eguation
Cependaent Wariable: DN WERTES)
Prflethod: Least Sguarse=s

Chate: OSS2505M15 Time- 14 -59
Samplefadjusted): 201107 201312

Imncluded observation=s=: 30 after adjusting endpoints

Tramriakle Coefhiciennt Std. Error t-Statistic Frokb
WEITESC(—1) -1 _ 205923 O_3I3s5s90 -3 . sS4 sGS Lo e N e Ty [
CHWETITESC-1 30 O_1sS33=0 O _Z2as0=2a O S53c0=39 O S973
CDHWEITES(-Z23) Lo iy =8 s O _ 2E0159 O TFessSaq O _ASTS
M Erd T ES(-SM) O _ 1442809 0O 235597 O S055S993 O _s5508
C(wETTT =SS0 —1 ) O 211959 O 2203 s3 O _9HaE12207F O _ 3955
N ETT  EESC— S O 253090 O_17Fs0ss 1 _ A5 F 7o O_1e=3
= 1 _SA4E-=08 A48 FO05406 I 1IE3ISSG O_O0g 5
R TRERD (201101} 1TA4S1ES7T_3 AFATFTSA_3 O_30OF =0 O_FTae1=
R-—=guared O _Ss52051 Plean depeaendcdent war T1TOES S5 4
Avrdjusted R-sguared O _AaA=>>2F04a S . dependant war 2PESS3030
= E. of regression 20902939 Avkcaike info criterionmn e _ F=2343
Surmr sguared res=sid = 1 6E=15 Sochwewar=s criterionm =V _ o9 yoOo9
oo likelilbno oo —Sg= Ss1s F-statistic A 0334455
CDhuarkin-WwWat=son stat 1. S7F1==20 Probi{F-statistic ) O _O0ss17F

VENTESAwludl JeDF Hlial (ualall Gsyd\ R 2(B) A8 Jsaall

A0OF Test Statistic -3 941017 1% Critical Walue* -3 6661
5%6 Critical Walue -2 9627
10%9% Critical Walue -2 6200

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

Augmented Dickey-Fuller Test Eqguation
Dependaent Wariable: CHWEMRNTES)

Method: Least Sguares

Date: 05/25/15 Time: 15:-16

Sample(adjusted): 201107 201312

Included ocbservations: 30 after adjusting endpoints

“Wariable Coefficient Std. Error t-Statistic FProb.
WENTES(-1) -1.238530 0.314267 -3 941017 o_oooy
DWVERTES(-1)}) 0. 184912 0261657 0_FO0s697T 0. 4869
DWVERNTES(-2)) 0. 225942 0. 237313 0952085 0_3510
DWERNTES(-3)) 0168747 0. 215733 0_¥82205 0_4421
DiWVERNTES(-3)) 0. 228443 0. 209494 1090452 0_28649
DWERNTES{-5)) 0260631 0. 169863 1.534652 0_1385
c 1. 61E+08 AT 79206 3. 861652 0_00os
R-sqguared 0560166 MMean dependeaent wvar 106856 4
Adjusted R-sguared 0 445427 S5 D. dependent var 26853030
S E. of regression 19997361 Akaike info criterion IG_ 65106
Sum sqguared resid 9. Z20E+15 Schwarz criterion I 935301
Log likelihood -542 9159 F-statistic 4_8832030
Durbin-WWatson stat 1.861805 Prob(F-statistic) 0002371
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AD0DF Test Statistic

VENTESAULW A DFA JLEAY aol )l 3 gaill 50385 (7)) &85 J s2al)

-0.833810

1% Critical Walue™
590 Critical Walus
10%% Critical Walua

-2 5423
-1_9526
-1.6216

*PMackinmnon critical values for rejection of hypothesis of a unit root_

Aaugrmented Dickey-Fuller Test Eguation

Dependent “Wariable: DIWERTES)
PMethod: Least Sguares

Crate: O5/25515 Time: 15:18
Sample(adjusted): 201107 2013:-12
Included observations:

ZF0 after adjusting endpoints

“Wariable Coefiicient Std. Error t-Statistic Prob.
WEMRTES(-1) -0_029951 O_ 035956 -0.833810 0. 4126
DiWERTES(-13) -0_5996594 0. 207220 -2 893994 O_O0s0
DiWERTES(-2)3) -0_339523 0. 234717 -1_446520 O_1&610
DiWERTES(-3)) -0_ 219332 0239920 -0.914397 03696
DiOWERTES(—4)) -0_ 102833 0. 240215 -0_ 4283086 06724
DiWERTES(-S)) 0. 005253 o_196642 0. 026713 0. 9739

0274994
O 123951
25133760
1. 52E+16
-550._ 4127

R-sguared
Adjusted R-sguared
S E. of regression
Sum sguared resid
Log likelihood

PMMean dependaent wvar
S D dependent var
Akaike info criterion
Schwar= criterion

Durbkin-WYWWatson stat

1065856 . 4
26853030
IF. 09418
3IF._3IT442
19209659

8

dventes lewall Alolidl dllanl) d) jall 12 B8 ) (3aldl)

DVENTESAuludl JAeDF HLidy Gl 73 gaill 3 1(1) &8 J gl

ADF Test Statistic -9. 066829

1%  Critical Walue™
5% Critical Walue
10%: Critical Walue

-1 2505
-3.5468
-3. 2056

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

Augmented Dickew-Fuller Test Equation

Dependent Warnable: D{DWEMNTES)
Method: Least Sguares
Date: 05/25/15 Time: 15:31

Sample({adjusted): 2011:03 2013:12

Included observations: 34 after adjusting endpoints

“Wariable Coefficient Std. Error t-Statistic Frob.
DWENTES(-1) -1. 473757 0162544 -89. 066329 o_0o0oa
C -3T28T20_ 9305985 -0 400680 06914
@TREMD{2011:01) 162680.3 444952 2 0365613 EEE]
R-squared 0728516 Mean dependent var 400899 3
Adjusted R-sguared 0. 711001 S D. dependent var 47236847
S_E. of regression 25393863 Akaike info criterion 3702201
Sum squared resid 2 00E+16 Schwarz criterion 3715668
Log likelihood -B26.3742 F-statistic 41.589370
Durbin-YWatson stat 2172761 Frob(F-statistic) 0000000

79




DVENTESLuLl JAeDF JLidy JUl 3 gaill 50385 :(2) a8 5 J saal)

A0F Test Statistic -0 220207 120 Critical Waluse™ -2 _ 63252
L= 58 Critircal Walue -2 9499
10%%6 Critical Walue -2 6133

“MWackinnon critical values for rejection of hypothesis of a unit root.

Soaugmented Dhickevw-Fuller Test Eguation
Dependent Wariable: DM{DWEMNTES)

MMethod: Least Sguares

Crate: OLOS/250M15 Tinme: 1942

Samplef{adjusted): 2011:02 2013212

Included obsaervations: 34 after adjusting endpoints

“Wariable Coefiicient Std. Error t-Statistic Prob.

DWVERTES(-1) -1 AFTTFE341 0159951 -9 _ 239307 Q_ 0000

iz -F22233.0 AZ9TFTITE. -0_168064 0_8676
R-sguared 0. 727346 PMean dependent var 4008399 3
Adjusted R-sguared Q0. 718825 S D dependent wvar A4F236647T
S E. of rcgroession 25047754 Sdcailkke info critcrion 35_ 95749
Sum sqguared resid 2 01E+16 Schwarz criterion 3ITF._0sr28
Log likelihood -626_ 4473 F-statistic B85 36479
Durbin-\WWatson stat 2157073 Prob(F-statistic) 0000000

DVENTES bl e DF JLiaY Jg¥) 73 gaill 085 ;(3) o) J sl

ADF Test Statistic -9 3773449 1%  Critical Value® -2 6321
59  Crtical Walue -1.9510
10% Critical Value -1.6209

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

Augmented Dickey-Fuller Test Equation
Dependent Vanable: D{DVENTES)

Method: Least Sguares

Date: 05/25/M15 Time: 19:52

Sample(adjusted): 2011:03 2013:12

Included observations: 34 after adjusting endpoints

“ariable Coefficient Std. Error t-Statistic Prob.

DVEMNTES(-1) -1.477073 0157515  -9.377349 0.0000
R-squared 0727105 Mean dependent var 4008993
Adjusted R-squared 0727105 5.D. dependent var 47236847
S E. of regression 24676216 Akaike info criterion 36.90955
Sum squared resid 201E+16 Schwarz criterion 36.95444
Log likelihood -626 4623 Durbin-\Watson stat 2 156333

bl sl jladl
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Dependent Variable: DWENTES

Method: Least Sguares

Date: 05/27/15 Time: 16:09

Sample{adjusted): 2011:02 201312

Included observations: 35 after adjusting endpoints
Convergence achieved after 8 iterations

Backcast: 2011:01

YWariable Coefficient Std. Error t-Statistic Prob.

MACT) -0.F03715 0121360 -5_T98556 0.0000
F-sguared 0306774 Mean dependent var 548947 1
Adjusted R-sguared 0306774 S.0. dependent var 28119913
S_E. of regression 23412686 Akaike info criterion 3680361
Sum sguared resid 1.86E+16 Schwarz criterion 36_84805
Log likelihood -643.0632 Durbin-VWatson stat 1.824650
Inverted MA Roots 7

MA(L1)gsal) s :(1) (85 s

Dependent Variable: DWENTES

Method: Least Squares

Date: 05/27/M15 Time: 16:11

Sample(adjusted): 2011:02 2013:12

Included obsemations: 35 after adjusting endpoints
Convergence achieved after 9 iterations

Backcast: 2010:03 2011:01

Wariable Coefficient Std. Error t-Statistic Prob.
AT -0.871268 0.037728 -23.09356 00000
R-squared 0.414609 Mean dependent var 648947 1
Adjusted R-squared 0.414609 S.D. dependent var 28119913
S.E. of regression 21514793 Akaike info criterion 36.63453
Sum sqguared resid 1.57TE+16 Schwarz criterion 36.67897
Log likelihood -640.1044  Durbin-Watson stat 2706313
Inverted MA Roots -89 83+.53i 83 -.53i A1+.90i
A1 -.90i - 14+ .98i =14 - 98I -.B5 - Thi
- 65+ _Thi - 95+ _28i -.95 - 28i
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Dependent Wariable: DWENTES

Method: Least Squares

Date: 05/27/15 Time: 16:18

Sample{adjusted): 2011:02 2013:12

Included observations: 35 after adjusting endpoints
Convergence achieved after 14 iterations
Backcast: 2010:03 2011:01

“Wariable Coefficient Std. Error t-Statistic Prob.
C 2984993, IBE2117. 0772890 0.4451
MWALT1) -0.871246 0.038870 -22. 41448 0.0000
R-sguared 0425018 Mean dependent var 548947 1
Adjusted R-sguared 0. 407594 S D. dependent wvar 281189913
S E. of regression 21643307  Akaike info criterion 36 67374
Sum sqguared resid 1.55E+16 Schwarz criterion I6_TE2E61
Log likelihood -639_7904 F-statistic 24.39309
Dwurbin-YWatson stat 2. 739089 Prob(F-statistic) O.0ooo22
Inverted MA Roots .99 B3+.531 83 -.531 A1+.900
A1 -.901 - 14+ _98i -.14 - 98i -.B5 - T5i
o - B5+_T5i - 95+ _28i - 95 - 28i
sail) 15
AR(1)zdgaill ynasi 1(1) a8, Jsanl)
Dependent Wariable: DWEMNTES
Method: Least Sguares
Date: 052715 Time: 16:06
Sample(adjusted): 2011:03 201312
Included observations: 34 after adjusting endpoints
Convergence achieved after 3 iterations
Wariable Coefficient Std. Error t-Statistic Frob.
AR) -0 477073 0. 157515 -3.028748 00047
R-squared 0217381 Mean dependent var -359086_2
Adjusted R-sguared 0. 217381 5. D. dependent var 27893524
S . E. of regression 24676216 Akaike info criterion 3690955
Sum sqguared resid 2 01E+16 Schwarz criterion 36.95444
Log likelihood -626_ 4623 Curbin-VWatson stat 2156333
Inverted AR Roots -.48
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AOF Test Statistic -2 792113 1%% Critical Walue™ -2 6453
5% Critical Walue -1.9530
10%6 Critical Walue -1.68218

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

Aoaugmented Dickey-Fuller Test Egquation
Dependent Wariable: D{DWEMNTES)

Method: Least Sguares

Date: 05,3115 Time: 21:25

Sample(adjusted): 2011:08 2013:12

Included observations: 29 after adjusting endpoints

“Wariable Coefficient Std. Error t-Statistic Prob._

DWVERNTES(-1) -2 611235 0935218 -2 TFT92113 00104
D{IODWVERNTES(-1)) 0O.858532 0.858426 1.000123 0. 3277
D{ODWVEMNTES(-2)) 0291635 0. 722860 0403447 06903
D{IODWVEMNTES(-3)) 0. 067503 0.545446 0. 123757 09026
D{ODWVEMNTES(-4)) o.088707F 0.342378 0. 259093 0. 7979
D{IODWVENTES(-5)) 0. 282288 0. 159074 1. 774572 00892
R-sguared 0.834929 Mean dependaent var 2. 20E+08
Adjusted R-sguared 0. 799044 S D. dependent var 8.53E+09
S_E. of regression 3. 82E+09 Akaike info criterion 47 14951
Sum squared resid 3I_3ITE=+20 Schwar= criterion 47 43240
Log likelihood -6¥F¥ 7 _6680 Durbkin-WWatson stat 1.961909

DVENTESAuludl e DFA LAY Gualdd) 23 saill 0365 1(5) a8 Jsaall

AOF Test Statistic -2 7406038 1% Critical Value* -3.6752
5% Critical WValue -2 9665
10% Critical Walue -2 6220

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

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

Method: Least Sguares

Date: 05/31M15 Time: 21:32

Sample{adjusted): 2011:08 2013:12

Included observations: 29 after adjusting endpoints

“Wariable Coefficient Std. Error t-Statistic Prob.
ODWEMTES(-1) -2 731182 0996564 -2 740608 00119
DODWENTES{-1)) 0950418 0909045 1.056513 03022
DIODWENTES(-2)) 0.3505885 0755443 0477717 0.6376
DIODWVENTES({-3)) 0105674 0563341 0187584 0.8529
DIODWVENTES(-1)) 0100112 0349852 0.286156 07774
DOWENTES(-5)) 0279641 0162160 1.724473 00986
C -3.15E+038 7. B9E+085 -0.409815 06859
R-sguared 0.836180 Mean dependent var 2. 20E+08
Adjusted R-sguared 0791501 S.0D. dependent var S5_53E+09
S_E. of regression 3. 90E+09 Akaike info criterion 47 21087
Sum sguared resid 3.34E+20 Schwarz criterion 47 54091
Log likelihood -BT7 7. 5577 F-statistic 18.71558
Curbin-YWatson stat 1.944295 Frob{F-statistic) 0_00000a0

83



DVENTESAuldl e DFA LAY aal )l 23 gaill 0085 1(6) a8 J gaall

ADF Test Statistic -2 BTV2887 1% Crtical Value® -4 3082
5% Critical Walue -3.5731
10% Critical Walue -3.2203

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

Augmented Dickey-Fuller Test Equation
Dependent Wariable: D{DWENTES)

Method: Least Squares

Date: 05/31/15 Time: 21:32

Sample(adjusted): 2011:08 2013:12

Included observations: 29 after adjusting endpoints

Wariable Coeflicient Std. Error t-Statistic FProb.
DWENTES(-1) -2 731561 1.021952 -2 BT2887 0.0142
DIDWVEMNTES(-1)) 0.960735 0932002 1.030830 0.3143
DIDWVEMNTES(-2)) 0.361151 0.7r4518 0466292 0.6458
DIDWVEMNTES(-3)) 0105741 0876710 0183351 0.8563
DIDWVEMNTES(-4)) 0100013 0358482 0273991 0.7830
DIDWVEMNTES(-5)) 0.279493 0167889 1.664749 0.1108
C -3.2TE+08 2. 09E+09 -0.156599 0.8771
@TREMND{2011:01) A32367.1 90591416 0005877 0.9954
F-squared 0836180 Mean dependent var 2 20E+08
Adjusted R-squared 0781573 S.D. dependent var 8.53E+049
S_E. of regression 3.99E+09 Akaike info criterion 47 27984
Sum sqguared resid 3.34E+20 Schwarz criterion 47 65702
Log likelihood -BTT_55TT F-statistic 1531278
Durbin-YWatson stat 1.944104  Prob(F-statistic) 0.000001
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Résumé:

La prédiction de la pierre de fondation dans un grand nombre de procédures
administratives ou tous, et les emplois les plus éminents et précéder nécessité de
prévoir trouver la gestion des ventes et que vous avez besoin de prévisions sur les
ventes, a cet effet est disponible pour la gestion de la gamme de méthodes
qualitatives et quantitatives, les méthodes de la facon généralement exprimer devine
bien peu les ventes précision, tandis que les méthodes quantitatives reposent sur le
quantitative co6té numérique purement des méthodes quantitatives conduisant
disponibles pour gérer les ventes, on retrouve les modeles de séries chronologiques,
qui reposent sur une extrapolation des ventes comme une série de temps sont
soumis a tous les tests qui peuvent étre appliquées tous les différent série de temps,
et dans cet article, nous avons essayé les prévisions de ventes des usines de couvain
en fonction de la méthode de Box- Jenkins, qui est considéré comme parmi les

meilleures méthodes utilisées dans le processus de prévision.

Mots clés: la prévision du volume des ventes, les entreprises économiques, les

séries chronologiques
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	1/1- مصلحة التموين: ومن مهامها ما يلي:
	شراء الحبوب و المواد الأولية التي تدخل في عملية الإنتاج.
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