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Pas | Introduite Lambda de Wilks
Statistique | ddl1 | ddI2 | dd13 F exact
Statistique | ddl11 |ddI2 Signification
1 X5 573 1 1 58.000 |43.205 1 [58.000 .000
2 X9 .520 2 1 58.000 |26.283 2 |57.000 .000
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Valeurs propres

Fonction Valeur propre % de la % cumulé Corrélation
variance canonigue
1 .922% 100.0 100.0 .693

a. Les 1 premiéres fonctions discriminantes canoniques ont été utilisées pour
I'analyse.
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1

X5 .842
X9 442
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Fonctions aux barycentres des groupes

entreprises Fonction

1
faillite -.944-
saine .944
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Résultats du classement®

Entreprises | Classe(s) d'affectation prévue(s) Total
Faillite Saine
Faillite 29 1 30
Effectif
L Saine 4 26 30
Original

o Faillite 96.7 3.3 100.0
Saine 13.3 86.7 100.0

a. 91.7% des observations originales classées correctement.
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Proposed Model for prediction of the Algerian
economic institutions bankruptcy

Intissar SLIMANI *

Abstract:

This research aims at finding a discriminant model —containing a
series of financial rates— which allows obtaining periodic information
about how close or far a firm is from bankruptcy. It is considered as an
alarm system for the management of these firms, in order to take
necessary measures to avoid. After practice multivariable linear
discriminant analysis on Algerian economic institutions sample of 60
firms, between 2011- 2013, 30 firms of which are bankrupt, and the
other are sound. The results were satisfactory, and we came to the
following model: Z=0.842X5+0.442X. This model contains the best
series of financial rates. It allows 91.7% accurate prediction of the
Algerian economic institutions bankruptcy, one year before it happen.

Keywords: Bankruptcy, Bankruptcy Prediction, Discriminant
analysis.
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