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Z 4 28932ES 12 S20z29. 2rvaosg
3 2 UTHAES 12 BE2000. 2321491
4 5. 94EB32ES 12 1.14201E5S
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(Y) Ada¥) Alalodl S50l g 313 Tl ¥ Aa 1(3-3) a8, Jsi)

Correlogram of Y

Date: 12/13/M13 Time: 21:02
Sample: 2008M01 201212
Included observations: 60

Autocorrelation Partial Correlation AC PAC @Q-5tat Prob

1
E=—1]

0483 0483 14.704 0.000
0.444 0275 27340 0.000
0.222 -0.093 30555 0.000
0.159 -0.022 32236 0.000
0.047 -0.043 32383 0.000
-0.070 0137 32.718 0.000
0.003 0120 32718 0.000
0.056 0.151 32940 0.000
0.040 -0.053 33.059 0.000
10 0.052 -0.013 33.262 0.000
11 -0.104 -0.222 34077 0.000
12 -0.032 0.020 34159 0.001
13 -0.131 -0.011 35514 0.001
14 -0.059 0.083 35.7%6 0.001
15 -0.096 -0.008 36.563 0.001
16 -0.082 -0.0¥7 37125 0.002
17 -0.090 -0.115 37.819 0.003
18 -0.032 0.0¥2 37907 0.004
19 0.033 0.153 38.006 0.006
20 0.077 0109 38.5683 0.008
21 0106 0.055 39639 0.008
22 0109 -0.110 40800 0.009
23 0.087 -0.086 41.558 0.010
24 0.041 -0.054 41.730 0.014
25 0.016 0118 41.75% 0.019
26 0038 0154 41.916 0.025
27 0.042 0.043 42119 0032
28 0.047 -0.146 42.376 0.040
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Augmented Dickey- jl—ial ¢l ol ((Ljung-Box ) G@lud) [loda¥) 4 Jaa g Lo il (Say
. &b WS Fuller

g9l Ldal Lad) =21

Y Alulull ADF L8y 03 gigalll ik 1(4-3) o, Jsl

Augmented Dickey-Fuller Unit Root Teston Y

Mull Hypothesis: % has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 {(Automatic based on SIC, MAXLAG=10)

t-Statistic Prob_*

Augmented Dickey-Fuller test statistic -4 908655 0.0010
Test crtical values: 1% level -4 121303

5% level -3 487845

10% level -3.172314

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

Augmented Dickey-Fuller Test Equation
Dependent Wariable: DY)

Method: Least Squares

Date: 12/13/13 Time: 21:03

Sample (adjusted): 2008M02 2012M12
Included observations: 59 after adjustments

“ariable Coefficient Std. Error  t-Statistic Prob.
Y{-1) -0.594984 0121211 -4 908655 0.0000
cC 2635925 57297.50 4600419 0.0000
@TREMD(2008M01)  1357.018 809.0218 1677357 0.0990
R-squared 0.302001  Mean dependent var 3504_390
Adjusted R-squared 0277072 S.D. dependent var 1135286
S.E. of regression 96527.85  Akaike info criterion 2584256
Sum squared resid 5 22E+11  Schwarz criterion 2594820
Log likelihood -759.3555  F-statistic 12 11467
Durbin-Watson stat 2.188570  Prob(F-statistic) 0.000042

Eviews5 duas p aladinly (lall dac) (el jaaal)
s B Jsaadl clily (DA e

s alall olaiy) Jalaa o slies 138 5 0.05 < 0.09
Y (Adsand dedl o ) dallaall dadlly g8 Sl & sl A8lanyl) 1 |3.48-| < |4.90-

NUE S PESLENRENGY
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Y dllelt ADF Laay 02 GS}A.U\ s 1(5-3) ?éJ Jséd)

Auvgmented Dickey-Fuller Unit Root Teston Y

Mull Hypothesis: % has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic based on SIC, MAXLAG=10}

t-Statistic Prob_*

Augmented Dickey-Fuller test statistic -2.833882 0.0598
Test crtical values: 1% level -3.548208

5% level -2.912631

10% level -2 6594027

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

Augmented Dickey-Fuller Test Equation
Dependent Variable: DY)

Method: Least Squares

Date: 12/13/13 Time: 21:04

Sample (adjusted): 2008M0O3 2012M12
Included observations: 58 after adjustments

\ariable Coefficient Std. Error  t-Statistic Prob.
Y{-1) -0.363082 0128122 -2 833882 0.0064
DY (-1)) -0.2936384 0127780  -2.337493 0.0231
C 1881940 G66018.00 2.850647 0.0061
R-squared 0.324720 Mean dependent var 1845.483
Adjusted R-squared 0.300165 S.D. dependent var 1137991
S E. of regression 9519998 Akaike info criterion 25 81569
Sum sguared resid 4 98E+11  Schwarz criterion 25.92226
Log likelihood -T45. 6549  F-statistic 13.22386
Durbin-Watson stat 1.926833 Prob(F-statistic) 0000020

Eviews5 duaa y aladinly Qlllall dae) (e 1 taal)

tol s Jsaall clily DA e

H,:C=0 paall 41 ji (=é i1 0.05> 0.0061

astra e il daleall o
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Augmented Dickey-Fuller Unit Root Teston Y

Mull Hypothesis: % has a unit root
Exogenous: Mone

Lag Length: 1 {Automatic based on SIC, MAXLAG=10)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -0.173540 0.6193
Test crtical values: 1% level -2.605442
5% level -1.9465449
10% level -1.613181
“Mackinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: DY)
Method: Least Squares
Date: 12/13/13 Time: 21:04
Sample (adjusted): 2008M03 2012M12
Included observations: 58 after adjustments
“ariable Coefficient Std. Error  t-Statistic Prob.
Y(-1) -0.004475 0.025788  -0.173540 0.8629
DY (-1)) -0.471979 0119329  -3.955270 0.0002
R-sguared 0224948 Mean dependent var 1848.483
Adjusted R-squared 0211108 S.D. dependent var 1137991
S.E. of regression 1010759  Akaike info criterion 25.91901
Sum squared resid 5.72E+11  Schwarz criterion 2599006
Log likelihood -749 6512  Durbin-WWatson stat 2. 014367

Eviews5 duas p aladinly (lall dac) (el jaaal)
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Correlogram of DY

Date: 1211313 Time: 21:06
Sample: 2008M01 2012012
Included observations: 59

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

U
H

-0.459 -0.459 13.070 0.000
0.212 0.002 15910 0.000
-0.185 -0.111 18.120 0.000
0.090 -0.045 18.654 0.001
0.000 0.051 18.654 0.002
-0.217 -0.269 21.843 0.001
0.007 -0.263 21.846 0.003
0.056 -0.005 22.065 0.005
0.004 -0.020 22.066 0.009
10 0.096 0.089 22738 0.012
11 -0.211 -0.165 26.074 0.006
12 0.205 -0.071 29.295 0.004
13 -0.129 -0.080 30.588 0.004
14 0126 0.022 31.854 0.004
15 -0.079 0.074 32.370 0.006
16 0.005 -0.002 32.372 0.00%
17 -0.043 -0178 32.528 0.013
16 -0.048 -0.218 32.730 0.018
19 0119 0.067 33.99% 0.018
20 -0.100 0.035 34.830 0.020
21 -0.001 -0.064 34.830 0.029
22 0.039 -0.080 35.076 0.038
23 0.039 -0.056 35.230 0.049
24 -0.017 -0.130 35.261 0.065
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Augmented Dickey-Fuller Unit Root Test on DY

Mull Hypothesis: 0% has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 {Automatic based on SIC, MAXLAG=10)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 12 41520 0.0000
Test critical values: 1% level -4 124265

5% level -3.489228

10% level 3173114

*MacKinnon (1996) one-sided pvalues.

Augmented Dickey-Fuller Test Equation
Dependent Varable: D(DY)

Method: Least Squares

Date: 1211313 Time: 21:07

Sample (adjusted): 2008M03 2012M12
Included observations: 58 after adjustments

Variable Coefficient  Std. Error  t-Statistic Prob.
DYi-1) -1.477364 0118996 -12.41520 0.0000
C 8874270 27818.50 0.319006 0.7509
@TREMD(2008M01)  -143.3941 7991737 -0.179428 0.8583
R-sguared 0.737018 Mean dependent var -3707.586
Adjusted R-squared 0727455 S5.D. dependent var 195157.9
S_E. of regression 101883.8  Akaike info criterion 2595139
Sum sguared resid 5 T1E+11  Schwarz criterion 26.05797
Log likelihood -749.5904  F-statistic 77.06993
Durbin-VWatson stat 2016912  Prob(F-statistic) 0000000

Eviews5 duaa y aladinly Qllhall dae) (e 1 taal)
ro 2 odlel Jsaall (e

psna alall ola¥) Jalae of iy 12851 0.05< 0.85
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Augmented Dickey-Fuller Unit Root Test on DY

Mull Hypothesis: DY has a unit root
Exogenous: Constant
Lag Length: 0 {Automatic based on SIC, MAXLAG=10)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -12.52269 0.0000
Test critical values: 1% level -3.548208

h% level 2912631

10% level -2.694027

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

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{DY)

Method: Least Squares

Date: 121313 Time: 21:08

Sample (adjusted): 2008M03 2012M12
Included observations: 58 after adjustments

Wariable Coefficient  Std. Error  t-Statistic Prob.
DY (-1) 4477145 0117957 1262269 0.0000
C 4499 533 13278.08 0338869  0.7360
R-squared 07366864 Mean dependent var  -3707 586

Adjusted R-squared 0.732165 5.D. dependent var 195157.9
S.E. of regression 100999.6  Akaike info criterion 25 91749

Sum squared resid 5 T1E+11  Schwarz criterion 2598854
Log likelihood 7496073  F-statistic 166.8178
Durbin-\Watson stat 2.016262  Prob(F-statistic) 0.000000

Eviews5 duae s aladinly lllall dae) (e 1 taal)
to) LA Jgaall (PA (e

DAl 3l i D) 13 Lo sy adde g cagane Culill Jaleall o i 4ies 0 0.05<0.73
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Augmented Dickey-Fuller Unit Root Test on DY

Mull Hypothesis: DY has a unit root
Exogenous: Mone
Lag Length: 0 (Automatic based on SIC, MAXLAG=10)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -12.61960 0.0000
Test critical values: 1% level -2 605442

5% level -1.946549

10% level -1.613181

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

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

Method: Least Squares

Date: 12/13/13 Time: 21:08

Sample (adjusted): 2006M03 2012M12
Included observations: 58 after adjustments

Wariable Coeficient  Std. Error  t-Statistic  Prob.
OY({-1) 1475172 0116895 -12.61960  0.0000
R-squared 0.736325 Mean dependentvar  -3707.586

Adjusted R-squared 0.736325 S.D. dependent var 1951579
S.E. of regression 100212.3  Akaike info criterion 2588506
Sum squared resid 5T2E+11  Schwarz criterion 2592059
Log likelihood -749.6667  Durbin-Watson stat 2.015994

EViews5 dusa y alaaiuly Glllall dac) (e 1 jdaal)
rol s odel Jganld) e Sl
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Series: DY
Sample 2008M01 2012M12
7 Observations 59
6 - Mean 35804 390
Median 3824000
51 Maximum 276322.0
4 Minimum -298641.0
Sid. Dev. 1135286
3 1 Skewness -0.147176
5] Kurtosis 3.282863

Jarque-Bera  0.409694
Probability 0.814772

-250000 123000 0 125000 230000

Eviews5 duaa y aladinly llhall dae) (e taal)
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ALl el laliil) A 8 Jii 0y, <1.96 o La

=044<1.96

5AY) oda o Jaads Cua Jarque-Bera dslas) Jleainls @lld oo XU oKa

Mol L35 g 55585 el ALl 4le 5 (JB=040<C. () =599

113



5SS g daagia aladinly sl e Gallall 3y 5055 4 )y 1 CAl) Jeadl)
FaSha (S g Aagie ua DY — pudill i gad il ;1 GEY callaal)

.....

S (S g

zisalll Lo Ciai) — 1

MA 5 AR zilall g 5P il aand ey 5iSim (S 5 Dangie (385 3503 gl e iyl
.(conelogramme) 33l Lls ¥ s J<5 e slaie VL ellhy i gl e

daiasall (DY) V1 ds ol e el g ally Alaeadl Alulall 3130 Jals jV1 Ay J<G daadle e
igy il MASAR zilall ade 5 ¢1 saaliall o 48] Jlae z s saa) s saalie @llia of o il
1

GS\.A.'J\ o3¢ il (aadl) g GS\.A.'J\ oadi — 2
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schwarz /akaike Lz il g igalll £ g
25.92/25.88 ARIMA(0<1¢1)
25.91/25.88 ARIMA(1:11)
25.95/25.88 ARIMA(0:1:1)
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Dependent Variable: DY

Method: Least Squares

Date: 121313 Time: 21:13

Sample (adjusted): 2008M02 2012M12
Included observations: 59 after adjustments
Convergence achieved after 11 iterations
Backcast: 200712

Variable Coefficient  Std. Error  t-Statistic ™ Prob.

MA(T) -0.553563 0106449 5200441  0.0000
R-squared 0223683 Mean dependent var 3504390
Adjusted R-squared 0223689 S.D. dependent var 113528 .6
S.E. of regression 1000284  Akaike info criterion 2588110
Sum squared resid 5 B0E+11  Schwarz criterion 2591631
Log likelihood -762.4924  Durbin-Watson stat 1.938940
Inverted MA Roots .55

EViews5 iy alaaiuy Glllall dac) e T sl
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10
Series: Residuals
Sample 2008M02 2012M12
a8 Observations 59
Mean TT03.5867
5 | Median 7043 856
Maximum 210692.0
Minimum -2338456
44 Std. Dev. 00726 16
Skewness -0.070293
5 Kurtosis 2.864617
Jarque-Bera 0.093645
o Probability 0.954257

-200000 -100000 100000 200000
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Correlogram of Residuals

Date: 12M13/13 Time: 21:15

Sample: 2008M02 2012M12

Included observations: 59

(J-statistic probabilities adjusted for 1 ARMA term(s)

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

0.027 0.027 0.0459

0171 0170 1.8895 0.169
0127 -0140 2.9304 0.2
-0.016 -0.038 2.9480 0.400

I 1
| 2
3
4
5 0133 -0.089 41238 0.390
6
7
g8

[
[
IO
[
[

0.312 -0.330 10.723 0.0587

0.107 -0.073 11511 0.074

0.019 0112 11537 0117
9 0.040 -0.027 11.654 0167
10 0.059 0.002 11.911 0.218
110133 -0.218 13.228 0211
12 0.112 -0.024 14187 0.223
13 -0.038 -0.018 14.302 0.282
14 0.083 0085 14.854 0317
15 -0.067 -0.016 15218 0.363
16 -0.048 -0127 15408 0422
17 -0.098 -0.223 16.225 0437
18 -0.081 -0.116 16.808 0467
19 0.049 0126 17.025 0.521
20 -0.084 -0.056 17.677 0.544
21 0.019 -0.078 17.712 0.606
22 0.068 -0.056 18161 0.639
23 0.045 0135 18.366 0.684
24 -0.053 -0.199 18655 0.721
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=
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DY Aluuall 3 52 Aledead ARCH-LM JLa) il :(17-3) o8, Jeid

ARCH Test:
F-statistic 1.513951  Probability 0.223681
Obs*R-squared 1526745  Probability 0.216602
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Résumé

Comme d'autres pays en voie de développement, les entreprises économiques algériennes sont en
face de pas mal de problémes et de déséquilibres depuis I'indépendance, elle a di trouver des
solutions avec tous les moyens et le potentiel qu'elle posséde. Et comme les autres entreprises
nationales , les entreprises alimentaires a connu plusieurs changement, celui-la a coincidé avec la
relance économique qui a débuté le lendemain de I'indépendance et jusqu'a ce que le programme
Quinquennal (2010 -2014 ), en passant par la restructuration des institutions, le programme de la
relance économique, puis le programme de soutien a la croissance.

D'autre part, les industries alimentaires a un impact économique sur les variables globales, en plus
des impacts environnementaux échangés entre eux entre I'environnement lui-méme dans lequel, il
se développent.

D'autre part et a la lumiére des progrés technologiques, nous constatons que la recherche
économique, sociale et administrative, ne se contentent plus seulement des problémes et des
études des phénomenes, l'identification des causes, en plus du fait de tirer des conclusions et
prendre des décisions de maniére superficielle, mais la tendance générale dans toute cette
recherche est celle de I'utilisation de méthodes de mesure quantitative et la persuasion statistique.
L'objectif de I'étude que nous menons est de trouver un modeéle de mesure prédictif; étude de cas:
"Entreprise des HODNA de M’sila ", le but est d'aider a estimer la demande future du produit
stratégique: la semoule, don c'est contribuer a prévoir et tracer I'avenir de plus pres a la réalité en
faisant usage d'un outil statistique qui est la méthodologie "Box Jenkins" de prévision.




