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Diate: 06/09/19 Time: 19:33
Sample: 1990 2017
Included observations: 28

Autocorrelation Partial Correlation AC PAC Q-3tat Prob

0875 04875 23839 0.000
0759 -0.031 42446 0.000
0638 -0.086 56104 0.000
0524 -0.042 65707 0.000
0421 -0.024 721858 0.000
0318 -0.076 76.038 0.000
0228 -0.018 73120 0.000
0147 -0.033 79.028 0.000
0073 -0.042 79263 0.000
10 0.000 -0.065 79.263 0.000
11 -0.064 -0.036 79.465 0.000
12 -0123 -0.048 80.254 0.000
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Null Hypothesis: ELECT has a unit root
Exogenous: None

Lag Length: 0 (Automatic - based on SIC, maxlag=6)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 13.61314 1.0000
Test criticalvalues: 1% level -2.653401
5% level -1.953858
10% level -1.609571
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Null Hypothesis: ELECT has a unit root

Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=6)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 6.949320 1.0000
Test criticalvalues: 1% level -3.699871
5% level -2.976263
10% level -2.627420
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Null Hypothesis: ELECT has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=6)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic ~ 1.062954 0.9998
Test criticalvalues: 1% level -4.339330
5% level -3.587527
10% level -3.229230
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Diate: 06/09M19 Time: 19:42

Sample: 1990 2017

Included observations: 27

: JL:J\

At il Jat Sl 311 Il ¥ s ¢ (5.2 ) a1

Autocarrelation Partial Caorrelation AC PAC  Q-5tat  Prob
[ [ I 1 0481 0491 7.2491 0.007
[ E— [ I 2 0558 0418 17.010 0.000
[ — [ . 3 0576 0337 27823 0.000
[ | (I 4 0316 -0.202 31.230 0.000
[ (I 5 0289 -0199 34212 0.000
(I (I 6 0148 -0.227 35027 0.000
g I I ¥ 0082 0024 35362 0.000
I I I I 8 -0.014 -0.023 35370 0.000
I T [ 9 0070 0300 35530 0.000
| I 10 -0.062 -0.029 35757 0.000
g o [ 11 -0.068 -0102 358935 0.000
| 1/ 12 -0.062 -0.256 36187 0.000
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AR/MA | 0 1 2
0 / 17.04718 18.59829
1 17.04718 16.72866 17.62538
2 18.59829 17.62538 19.26367
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Variable Coefficient Std. Error t-Statistic Prob.
AR(1) 0.989762 0.026403 37.48655 0.0000
MA(1) -0.622156 0.152782 -4.072180 0.0004

SIGMASQ 786445.4 227337.9 3.459368 0.0020

R-squared 0.474742 Meandependent var  1718.881

Adjusted R-squared 0.430970 S.D. dependent var  1246.933

S.E. of regression 940.6121 Akaike info criterion  16.72686

Sumsquaredresid 21234026 Schwarz criterion  16.87084

Log likelihood -222.8126 Hannan-Quinn criter.  16.76967
Durbin-Watson stat ~ 2.206143
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Series: Residuals
81 Sample 1991 2017
7 Observations 27
6 Mean 183.4476
5 | Median -56.86135
Maximum 2024.811
4 | Minimum -1682.087
3 Std. Dev. 879.6611
’ ] Skewness 0.188503
2 | Kurtosis 2.651485
14 Jarque-Bera  0.296545
0 Probability 0.862196

-2000 -1500 -1000 -500 O 500 1000 1500 2000 2500
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Date: 06/0919 Time: 19:52
Sample: 1990 2017
Included obsenvations: 27
(-statistic probabilities adjusted for 2 ARMA terms
Autocorrelation  Partial Correlation AC  PAC Q-Stat Prob
= ! = ! 10317 0317 3027
rg ot = ! 20151 -0.279 37386
[ Al 30333 0221 73580 0007
NI Lopod 4 0094 0079 76584 0022
Lg ot [ [ 50077 0.012 723684 0.049
Lgot g ! 6 -0.062 -0.221 8.0123 0.091
Lgt [ [ 7 0121 0027 85BE0D 0127
rg ot L g ot 8 -0.140 -0.111 93856 0.153
Log L 9 0131 0.220 10140 0.181
L gt rgot 10 <0111 -0.154 10,704 0219
[ [ [ [ 11-0.009 0.017 10708 0296
togt tgot 12 00099 -0.034 11.223 0340
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2018

284.8269

2019

281.9109

2020

279.0246
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1990 13013.2
1991 13423
1992 14476.2
1993 14611.4
1994 15107.6
1995 15696.6
1996 16210.6
1997 16560.4
1998 18165.1
1999 19614.4
2000 20761
2001 21901
2002 22977
2003 24936
2004 25910
2005 27314
2006 28613
2007 30319
2008 32588
2009 33817
2010 35803
2011 38900
2012 43150
2013 45050
2014 49192
2015 53413
2016 55149
2017 59423
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Diate: 06/09/19 Time: 19:33
Sample: 1990 2017
Included observations: 28

Autocarrelation Partial Caorrelation AC PAC Q-5Stat  Prob

0875 04875 23839 0.000
0759 -0.031 42446 0.000
0638 -0.086 56104 0.000
0524 -0.042 65707 0.000
0421 -0.024 721858 0.000
0318 -0.076 76.038 0.000
0228 -0.018 73120 0.000
0147 -0.033 79.028 0.000
0073 -0.042 79263 0.000
10 0.000 -0.065 79.263 0.000
11 -0.064 -0.036 79.465 0.000
12 -0123 -0.048 80.254 0.000
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Null Hypothesis: ELECT has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=6)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic ~ 1.062954 0.9998

Test criticalvalues: 1% level -4.339330
5% level -3.587527
10% level -3.229230

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

Augmented Dickey-Fuller Test Equation
DependentVariable: D(ELECT)

Method: Least Squares

Date: 06/09/19 Time: 19:31

Sample (adjusted): 1991 2017
Includedobservations: 27 afteradjustments

Variable Coefficient Std. Error t-Statistic Prob.
ELECT(-1) 0.044482 0.041847 1.062954 0.2984
C -321.6065 385.2185 -0.834868 0.4120
@TREND("1990") 57.88341 67.58212 0.856490 0.4002
R-squared 0.669020 Meandependentvar 1718.881
Adjusted R-squared 0.641439 S.D. dependentvar  1246.933
S.E. of regression 746.6635 Akaike info criterion  16.17355
Sumsquaredresid 13380153 Schwarz criterion  16.31753
Log likelihood -215.3429 Hannan-Quinn criter.  16.21636
F-statistic 24.25599 Durbin-Watson stat  2.515693
Prob(F-statistic) 0.000002
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Null Hypothesis: ELECT has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=6)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic ~ 6.949320 1.0000
Test criticalvalues: 1% level -3.699871
5% level -2.976263
10% level -2.627420
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
DependentVariable: D(ELECT)
Method: Least Squares
Date: 06/09/19 Time: 19:32
Sample (adjusted): 1991 2017
Includedobservations: 27 afteradjustments
Variable Coefficient Std. Error t-Statistic Prob.
ELECT(-1) 0.078962 0.011363 6.949320 0.0000
C -464.7789 345.2052 -1.346385 0.1903
R-squared 0.658904 Meandependent var 1718.881
Adjusted R-squared 0.645260 S.D. dependent var 1246.933
S.E. of regression 742.6742 Akaike info criterion 16.12958
Sumsquaredresid 13789125 Schwarz criterion 16.22557
Log likelihood -215.7493 Hannan-Quinn criter. 16.15812
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Null Hypothesis: ELECT has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=6)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic  13.61314 1.0000

Test criticalvalues: 1% level -2.653401
5% level -1.953858
10% level -1.609571

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

Augmented Dickey-Fuller Test Equation
DependentVariable: D(ELECT)

Method: Least Squares

Date: 06/09/19 Time: 19:32

Sample (adjusted): 1991 2017
Includedobservations: 27 afteradjustments

Variable Coefficient Std. Error t-Statistic Prob.

ELECT(-1) 0.065037 0.004777 13.61314 0.0000
R-squared 0.634171 Meandependent var  1718.881
Adjusted R-squared 0.634171 S.D. dependent var  1246.933
S.E. of regression 754.1928 Akaike info criterion  16.12551
Sumsquaredresid 14788976 Schwarz criterion  16.17350
Log likelihood -216.6943 Hannan-Quinn criter.  16.13978
Durbin-Watson stat 2.321876

Eviews malip Jlearuls Al slae] ot yiuall



a3 Al Ayl yaiel :06 3l

5,000
3,000 2,000
2,000 | - 1,000
1,000 | A [Lo
A NAN SAVATAY
-1,000 | v \/ \ /
2000 1 0O 0O .\/

92 94 96 98 00 02 04 06 08 10 12 14 16

— Residual Actual Fitted

Eviews zelidl Jleazal Adall slae| (o 2 yusall



ARIMAZS 1Ll llaagilly 11 lomi¥ 7 3 g (o 107 3l

Dependent Variable: DELECT

Method: ARMA Maximum Likelihood (OPG - BHHH)

Date: 06/09/19 Time: 19:50

Sample: 1991 2017

Included observations: 27

Convergence achievedafter 11 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.
AR(1) 0.881670 0.078240 11.26885 0.0000
SIGMASQ 1209260. 301009.1 4.017354 0.0005
R-squared 0.192349 Meandependentvar 1718.881
Adjusted R-squared 0.160042 S.D. dependentvar  1246.933
S.E. of regression 1142.804 Akaike info criterion  17.04718
Sumsquaredresid 32650026 Schwarz criterion  17.14317
Log likelihood -228.1369 Hannan-Quinn criter.  17.07572
Durbin-Watson stat 2.498830
Inverted AR Roots .88
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Dependent Variable: DELECT

Method: ARMA Maximum Likelihood (OPG - BHHH)

Date: 06/09/19 Time: 19:50

Sample: 1991 2017

Included observations: 27

Convergence achievedafter 33 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.
MA(1) 0.910913 0.100987 9.020085 0.0000
SIGMASQ 21350009. 415318.3 5.140656 0.0000
R-squared -0.425949 Meandependent var  1718.881
Adjusted R-squared -0.482987 S.D. dependent var  1246.933
S.E. of regression 1518.489 Akaike info criterion  17.62538
Sumsquaredresid 57645238 Schwarz criterion  17.72137
Log likelihood -235.9427 Hannan-Quinn criter.  17.65393
Durbin-Watson stat 1.478604

Inverted MA Roots -91




Variable Coefficient Std. Error t-Statistic
C 35895.42 23360.05 1.536616
AR(1) 0.994274 0.057999 17.14285
MA(2) 0.637381 0.169553 3.759193
SIGMASQ 2316604. 757108.0 3.059806
R-squared 0.987634 Meandependent var
Adjusted R-squared 0.986088 S.D. dependent var
S.E. of regression 1643.990 Akaike info criterion
Sumsquaredresid 64864900 Schwarz criterion
Log likelihood  -248.1551 Hannan-Quinn criter.
F-statistic 638.9209 Durbin-Watson stat
Prob(F-statistic) 0.000000
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Variable Coefficient Std. Error t-Statistic Prob.
C 35757.81 23405.71 1.527739 0.1397
AR(2) 0.990626 0.114091 8.682794 0.0000
MA(1) 0.999412 1.367926 0.730604 0.4721
SIGMASQ 4439703. 6281410. 0.706800 0.4865
R-squared 0.976300 Meandependent var  28789.09
Adjusted R-squared 0.973338 S.D. dependentvar  13938.10
S.E. of regression 2275.885 Akaike info criterion  18.59829
Sumsquaredresid 1.24E+08 Schwarz criterion  18.78860
Log likelihood -256.3760 Hannan-Quinn criter.  18.65647
F-statistic 329.5584 Durbin-Watson stat  0.313720
Prob(F-statistic) 0.000000
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Variable Coefficient Std. Error t-Statistic Prob.
C 35182.73 14631.35 2.404613 0.0243
AR(2) 0.977842 0.105126 9.301636 0.0000
MA(2) 0.698872 0.234987 2.974083 0.0066
SIGMASQ 7234777. 2456577. 2.945064 0.0071
R-squared 0.961380 Meandependent var  28789.09
Adjusted R-squared 0.956553 S.D. dependentvar  13938.10
S.E. of regression 2905.266 Akaike info criterion  19.26367
Sumsquaredresid  2.03E+08 Schwarz criterion  19.45399
Log likelihood  -265.6914 Hannan-Quinn criter.  19.32185
F-statistic 199.1466 Durbin-Watson stat  0.465650
Prob(F-statistic) 0.000000
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Résumé:

L'énergie électrique au niveau de les agglomérations a I'Algérie a connu un développement
remarquable au cours des quatre derniéres décennies a représenté une augmentation de la
. I . v’ . r 7z . ’ . (A * 7
consommation d'électricité en raison de |'évolution de l'activité économique et du développement

technologique , ainsi que la croissance démographique au cours de cette période .

Cette étude vise a analyser les données de la consommation d’électricité au secteur domestique au
niveau de I'Algérie pour la période entre les années 1990_20017 avec la méthode de Box Jenkins

en utilisantle modeéle de série chronologique .

Le chercheur a constaté que le plus important des méthode quantitatives pour la gestion des ventes
réalisées grace a la modélisation des séries chronologiques fondées sur une extrapolation des
ventes comme une série de temps sont soumis a toute les analyse qui peuvent &tre appliquées a

différents série de temps.

Mots clés :

Montants d électricité le secteur des ménage ,séries chronologiques ,prévisions ,méthode de Box

Jenkins, la consommation d’électricité .



