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Min 7, =43.62x, +33.55x, +30.68x, +8220

Max Z, =8.38x +6.45x, -+5.32x, —8220
Max Z,=16x +14x, +12x,
15 il L
(x <5528
x, <3796
x, <7424
%, + %, +x, <13800
0.124x, +0.098x, +0.085x, <1080
x, 20 avec i={1,2,3}
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x, <7424

1%, +x, +x, £13800
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4158l <) 42\l Phillips-Perron y\a Jglur —2
Eviews 5.1 poU ¢ Jloasly

AL 1 At X,

" Null Hypothesis: YEFT has a unit root
i Exogenous: None
: Bandwidth: 2 (Newey-West using Bartlett kernel)

&

Adj. t-Stat Prob.*

. Phillips-Petron test statistic -1.566983 0.1092

i
i
|
r,
{
i

Test critical values: 1% level -2.610192
5% levei -1.947248
10% level -1612797

—— T —

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

§
j
v

Residual variance (no correction} 12767270
HAC corrected variance (Bartlett kernel) 6649778.

i
i
i
H
i
é
!
!
i
i
:
i
I
i

¥ Series: YEFT1 Workfile: UN

A 7 o T

: Nult Hypothesis: YEFT1 has a unit root
; Exogenous: Constant, Linear Trend
;. Bandwidth: 34 (Newey-West using Barlett kernel)

Adj. t-Stat Prob.*

e e

. Phillips-Perron test statistic -39.11073 _ 0.0001
¢ Test critical values: 1% level -4.148465
5% level -3.500495

10% level -3.179617

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

r—— —
r——trrre——

|

| Residual variance (no correction) 12295618

!
|
| HAC corrected variance (Bartlett kernel) 3682997 .1
i
!

T e g . STt SRR Sk
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& Lt jhndt &,y LU Phillips-Perron jl! J gt —3
Eviews 5.1 20U » Jlazwly TONIC i of

'~ Null Hypothesis: YEAT has a unit
. Exogenous: None
: Bandwidth: 3 (Newey-West using Bartlett kernel)

£
root *

p————t

Adj. t-Stat  Prob.*

" Phillips-Perron test statistic -1.933676 0.0515
Test cntical values: 1% level -2.610192
5% level -1.947248
10% level -1.612797

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

Residual variance (no correction) 3593622.
HAC corrected variance (Barilett kemel) 2289457

~ Exogenous: Constant, Linear Trend
; Bandwidth: 13 (Newey-West using Bartlett kernel)

Adj. t-Stat Prob.*

i Phillips-Perron test statistic -27.16131 0.0001
i Test critical values: 1% level -4.148465
5% level -3.500495
10% level 3.179617

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

. Residual variance (no correction) 2464633.
. HAC corrected variance (Bartlett kernel) 408195.0

A
i
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S Lt Jlaalt &y 424l Phillips-Perron jbet J PIREE: |
Eviews 5.1 U 5 Jlaszaly &85 & of

T

i Mull Hypothesis: YEAS has a unit root
i Exogenous: None

| Bandwidth: 2 (Newey-West using Bartlett kernel)

i

[
¢

s

: Adj. t-Stat Prob.™
| Phillips-Perron test statistic -1.320121___ 0.1705
| Test critical values: 1% level -2.610182

l 5% level -1.847248

| 10% level 1612797

| *Mackinnen (1995) one-sided p-values.

%
|
!
i
!
i
H
|

! Residual variance {no correction} 10625442
. HAC corrected variance (Bartlett kemnel) 5354842,

|
i

W Series

EAS1 Workfile: UNTITLED:Untit]

.

e

i

~ Null Hypothesis: YEAS1 has a unit root
Exogenous: Constant, Linear Trend
- Bandwidth: 50 (Newey-West using Bartiett kemel)

Adj. t-Stat Prob.*

i Phillips-Perron test statistic 2522903 00001
Test critical values: 1% leve] -4, 148465
‘ 5% level -3.500495
10% level ~3.178617

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

1 Residual vaniance (no correction) - 10277674
HAC corrected variance (Bartiett kemel) 660632.9

|
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LINDO 70U 1 Jloazwly

&

0.50n2+0.30n3

st

43.62x1+33 .55%2+30.68x3+nl-p1=0
8. 38=1+6 . 45x245. 32834n2-p2-72217.51
16x1+14x2+12234+n3-p3=152158
x1¢=5528

¥2¢=37%6

X3¢=7424

®1+x2+x3<=13800
0.124x1+0.098=2+0.085=3¢=1080
end -

gin xl

gin x2

gin 3

win 0. 20pl+

! 4 f i
OPTINUM FOUND AT STEP
OBJECTIVE VALUE =  77538.7244

SET X1 TO »= 5528 AT 1, BHD= -0 .7754E+05 TWIN=-0.7754E+05 14
SET X3 TO <= 264 AT 2. BHD= —0.77S4E+05 TWIN=-0.7754E+05 is
NEW _NTEGER SOLUTION OF 77538.8281 AT BRANCH 2 PIVQT 18
BOUND ON QPTIMUN: 77538.8C

DETE"E X3 AT TFRVEL 2

DELETE X1 AT 1EVEL 1

ENUMERATION COMPLETE. BRANCHES= 2 PIVOTS= 18

LAST INTEGER SOLUTION IS TEE BEST FOURD
RE-INSTALLING BEST SOLUTIOF. ..

OBJECTIVE FUNCTION %ALUE

1) 77538.83

VARZABLE VALUE REDUCED COST
X1 5528.000000 0.234000
X2 3796. 000000 -0.715000
X3 264000000 -0.124000
Pl 376586 656250 0.000000
N2 4.190046 0.000000
N3 7358.000000 0.080006
N1 0.000000 0.200000
P2 0.000600 0.500000
P3 0.600000 0.300000
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MANAGEMENT» 3*™ édition DUNOD ,Paris, 2004.

02- A.Charnes et W.W.Cooper « Management Models and Industrial Applications of
Linear Programming » Wiley, New York, 1961.
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Paris 2006.
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