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The effectiveness of the Box-Jenkins and holt winter methods in
forcasting the sales of the National Electricity and Gas
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dalal) Ghghsa 2
el (s daala (Apalaii¥) o glall 4 () 8 pualae 530
sabrilmd38@hotmail.fr

2018/10/25 :Jssi) syl

2018/08/04 : 35 5l

: padlal)
1k ApylaY) JSLaal (s Al ilisnssall ilas
Dshill ¢ he san ) gaillS Agals gad) ) )Ll
e alaie¥) Lgde Ll oIS 13 L 4aliall ey e lual)
U sll Apalal) oz Sailly 488000 Ailoan) L) (s
Glge Cilaal Bogat (mys daealid) Jelall )
Wlgla AT Jlaall 138 3 sl dpenl yedan Liag cJlacY)
il (o st G da G Auhall sda BlA s
Aial) Slane o " iy gy 5 — S5 1l
Jal e ctilimnansi 58 (Slalign) SLalls o LoyeSH dilasl
ALl Ayl Jae 57800 A gl Aanlall Aiiadl Cilagaay il
¢ ill Ay ke Jumdl HLssl And siall Apaloaid¥) il as

. EVIEWS _Slaa) malilly diliayly

Lyl cdiesl)l Judlad) ccilbagaally gl 4 abidal) clalsl)
Al Ausall ¢ s il Adph ¢ oS — (S
Ll o lyeSU

:JEL cigias

G17, G20

Abstract :

Economic institutions have some
administrative problems given the
rapid development it faces such as
demographic ~ growth, industrial
development and weather changes.so
they must rely on some accurate
statistical methods and scientific
models to reach the appropriate
solutions and achieve their objectives,
here the importance of predictability is
evident. We tried through this study to
apply two predictive methods in the
short term: "Box-Jenkins and holt
winter" National Electricity and Gas
Corporation (sonalgaz) Tissemsilt, to
forcast next year’s sales in order to
adapt the economic changes and
choose the best method, using program
‘EVIEWS”.

Key words: sales forcast, Time series,
Box-Jenkins method, Holt winter
method, National Electricity and Gas
Corporation.
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Augmented Dickey-Fuller Test Equation
Dependent Variable: D(MT)

Method: Least Squares

Date: 08M0M7T Time: 14:48

Sample (adjusted): 201 1M02 2017MO7
Included observations: 78 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
MT{-1) -0.181764 0.065273 -2 784655 0.0068
c 3912770 1.389470 2816016 0.0062
R-squared 0082584 Mean dependentvar 0143137
Adjusted R-squared 0.080644 =S.D. dependentvar 2.884659
S.E. of regression 2765899 Akaike info criterion 4. 8897915
Sum squared resid 581.4150 Schwarz criterion 4. 953344
Log likelinood -189.0187¥ Hannan-Quinn criter. 4 922106
F-statistic T.754305 Durbin-Watson stat 2.394917
Prob(F-statistic) 0.006760
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Augmented Dickey-Fuller test statistic -2.784655 0.0651
Test critical values: 1% level -3.516676

5% level -2.899115

10% level -2.586866
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Augmented Dickey-Fuller Test Equation
Dependent Variable: D(MTSAT)

Method: Least Squares

Date: 08M0M7 Time: 15:12

Sample (adjusted) 2011M09 2017MO7T
Included observations: 71 after adjustments

“ariable Coefficient Std. Error t-Statistic Prob.
MTSAT(-1) 0.003600 0.015268 0.235779 0.8143
D{MTSAT-1)) -0.265510 0.114989 -2.208997 0.0239
R-squared 0067181 Mean dependent var 0.199399
Adjusted R-squared 0.052662 S.D. dependentwvar 2 862650
S.E. of regression 2784783 Akaike info criterion 4913982
Sum squared resid 535.0962 Schwarz criterion 4 977719
Log likelinood -172.4464 Hannan-Quinn criter. 4 939328
Durbin-Watson stat 2011789
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SC AlIC probe z il
30,44 3041 | @« =<0,05 AR(1,2);MA(3)
30,51 3047 | « < 0,05 AR(3);MA(1)
30,47 3043 @< 0,05 AR(3);MA(1,2)
30,53 3049 | « < 0,05 AR(2);MA(3)
30,49 3045 | @ = 0,05 AR(1);MA(3)
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