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Date: 04/29/08 Time: 12:17

Sample: 1970 2014

Included observations: 45

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

N | | | 1 0.802 0.802 30.939 0.000
I | s 2 0587 -0.159 47.876 0.000
N ro 3 0.443 0.072 57.759 0.000
(I | s 4 0.243 -0.287 60.804 0.000
oo O 5 0.056 -0.061 60.970 0.000
I s 6 -0.090 -0.121 61.410 0.000
N I 7 -0.186 0.024 63.345 0.000
N rom 8 -0.183 0.153 65.269 0.000
N ol 9 -0.167 -0.040 66.913 0.000
N s 10 -0.185 -0.112 68.973 0.000
s I 11 -0.161 -0.013 70.581 0.000
[ ‘ [ [ ‘ I 12 -0.152 -0.133 72.066 0.000
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Augmented Dickey-Fuller Unit Root Test on RINF

Null Hypothesis: RINF has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.145285 0.5071
Test critical values: 1% level -4.180911

5% level -3.515523

10% level -3.188259

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

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

Method: Least Squares

Date: 04/29/08 Time: 12:38

Sample (adjusted): 1971 2014

Included observations: 44 after adjustments

Variable Coefficient ~ Std. Error t-Statistic Prob.
RINF(-1) -0.199197 0.092853  -2.145285 0.0379
C 2.875082 1.814007 1.584935 0.1207
@TREND(1970) -0.048818 0.057117  -0.854703 0.3977
R-squared 0.105824 Mean dependent var -0.083718
Adjusted R-squared 0.062206 S.D. dependent var 4.896888
S.E. of regression 4.742135 Akaike info criterion 6.016598
Sum squared resid 922.0016  Schwarz criterion 6.138247
Log likelihood -129.3652 Hannan-Quinn criter. 6.061711
F-statistic 2426144 Durbin-Watson stat 1.749657

Prob(F-statistic) 0.100964

Eviews 7 gy sliscal adlal) slael o 2 uaabl

78



A G el juad) iU faadl

SIEERTY zo5ed) Ll Jedd) D= s

t-statistiqu  (1.58) (-0.85) -2.14y
Iéé\r:ﬂ\ ).:\.;,-\ bj’j )\.3.’:?'\
HO:}\: O)T(I)l - 1
Hl:}\i O)T(I)l * 1

Joi WL 905 tgis sgies e 351 adsudt ) e al 214 sl 3 Sl 2l of

g el 3sog Je J gy HO aasal 254
:e\aﬂ oLy dSp d4rg ylu!

{Ho:b=0
Hl:bi()

LW Z3sadl 4 ¢ QUL 0,05 e 18T 0.39 Jla=¥ 0¥ b=0 2041 L&

Culd) Jo st gl z3 50l
QW Al gl e Lad 07 (35 Joadt JY s
INF, = 1.65 — 0.18INF,_,

t-statistique (1.48) (-2.03

79



A G el juad) iU faadl

Sl d L

{Ho:C: O
Hl:C#—_ 0

sl s S apled) 2l OF L 0.05 e 18T 014 JleYi oY € = 0 &8 s
oV zisadl AL 5 QWL 5 P05 agian (s5mn e 2.92 adgud a0 il e a0l 2.03
G z3g0dl pudd Aheadll wildl 107 W3y Jgud!

Augmented Dickey-Fuller Unit Root Test on RINF

Null Hypothesis: RINF has a unit root
Exogenous: Constant
Lag Length: 0 (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.036759 0.2706
Test critical values: 1% level -3.588509

5% level -2.929734

10% level -2.603064

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

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

Method: Least Squares

Date: 04/29/08 Time: 12:40

Sample (adjusted): 1971 2014

Included observations: 44 after adjustments

Variable Coefficient  Std. Error t-Statistic Prob.
RINF(-1) -0.185811 0.091229 -2.036759 0.0480
C 1.651666 1.110751 1.486982 0.1445
R-squared 0.089892 Mean dependent var -0.083718
Adjusted R-squared 0.068223 S.D. dependent var 4.896888
S.E. of regression 4726897 Akaike info criterion 5.988804
Sum squared resid 938.4294 Schwarz criterion 6.069904
Log likelihood -129.7537 Hannan-Quinn criter. 6.018880
F-statistic 4.148389 Durbin-Watson stat 1.741223
Prob(F-statistic) 0.048010
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Augmented Dickey-Fuller Unit Root Test on RINF

Null Hypothesis: RINF has a unit root

Exogenous: None
Lag Length: 0 (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic

-1.377544  0.1540

Test critical values: 1% level
5% level
10% level

-2.618579
-1.948495
-1.612135

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

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(RINF)
Method: Least Squares

Date: 04/29/08 Time: 12:42
Sample (adjusted): 1971 2014

Included observations: 44 after adjustments

Variable Coefficient ~ Std. Error t-Statistic Prob.

RINF(-1) -0.081753 0.059347 -1.377544 0.1755
R-squared 0.041979 Mean dependent var -0.083718
Adjusted R-squared 0.041979 S.D. dependent var 4.896888
S.E. of regression 4793003 Akaike info criterion 5.994656
Sum squared resid 987.8336 Schwarz criterion 6.035206
Log likelihood -130.8824 Hannan-Quinn criter. 6.009694
Durbin-Watson stat 1.833903
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Augmented Dickey-Fuller Unit Root Test on D(RINF)

Null Hypothesis: D(RINF) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: O (Fixed)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -6.198627 0.0000
Test critical values: 1% level -4.186481

5% level -3.518090

10% level -3.189732

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

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RINF,2)

Method: Least Squares

Date: 04/29/08 Time: 23:12

Sample (adjusted): 1972 2014

Included observations: 43 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
D(RINF(-1)) -0.969035 0.156331  -6.198627 0.0000
c 0.979216 1.610377 0.608067 0.5466
@TREND(1970) -0.042177 0.061686 -0.683730 0.4981
R-squared 0.490271 Mean dependent var 0.084560
Adjusted R-squared 0.464784 S.D. dependent var 6.842550
S.E. of regression 5.005903 Akaike info criterion 6.126327
Sum squared resid 1002.362 Schwarz criterion 6.249201
Log likelihood -128.7160 Hannan-Quinn criter. 6.171639
F-statistic 19.23652 Durbin-Watson stat 1.986927
Prob(F-statistic) 0.000001
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Augmented Dickey-Fuller Unit Root Test on D(RINF)

Null Hypothesis: D(RINF) has a unit root
Exogenous: Constant
Lag Length: 0 (Fixed)

t-Statistic Prob.*

Auagmented Dickey-Fuller test statistic -6.205294 0.0000
Test critical values: 1% level -3.592462

5% level -2.931404

10% level -2.603944

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

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RINF,2)

Method: Least Squares

Date: 04/29/08 Time: 23:16

Sample (adjusted): 1972 2014

Included observations: 43 after adjustments

Variable Coefficient  Std. Error t-Statistic Prob.
D(RINF(-1)) -0.961093 0.154883 -6.205294 0.0000
C 0.009767 0.758515 0.012876 0.9898
R-squared 0.484314 Mean dependent var 0.084560
Adjusted R-squared 0.471736 S.D. dependent var 6.842550
S.E. of regression 4.973288 Akaike info criterion 6.091435
Sum squared resid 1014.077 Schwarz criterion 6.173351
Log likelihood -128.9658 Hannan-Quinn criter. 6.121643
F-statistic 38.50567 Durbin-Watson stat 1.977226
Prob(F-statistic) 0.000000
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Augmented Dickey-Fuller Unit Root Test on D(RINF)

Null Hypothesis: D(RINF) has a unit root
Exogenous: None
Lag Length: O (Fixed)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -6.281500 0.0000
Test critical values: 1% level -2.619851
5% level -1.948686
10% level -1.612036
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RINF,2)
Method: Least Squares
Date: 04/29/08 Time: 23:18
Sample (adjusted): 1972 2014
Included observations: 43 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(RINF(-1)) -0.961125 0.153009 -6.281500 0.0000
R-squared 0.484311 Mean dependent var 0.084560
Adjusted R-squared 0.484311 S.D. dependent var 6.842550
S.E. of regression 4.913735 Akaike info criterion 6.044927
Sum squared resid 1014.081 Schwarz criterion 6.085885
Log likelihood -128.9659 Hannan-Quinn criter. 6.060031
Durbin-Watson stat 1.977165
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Correlogram of D(RINF)

Date: 04/29/08 Time: 23:30

Sample: 1970 2014

Included observations: 44

Autocorrelation  Partial Correlation AC PAC Q-Stat Prob

I I 1 0.039 0.039 0.0713 0.789
PEl o 2 -0.152 -0.154 1.1840 0.553
COm POl 3 0.128 0.145 1.9945 0.574
vl P 4 -0.042 -0.085 2.0846 0.720
P vl 5 -0.088 -0.038 2.4881 0.778
'l N 6 -0.134 -0.173 3.4420 0.752
[ o, o 7 -0.264 -0.269 7.2659 0.402
I v 8 -0.031 -0.051 7.3183 0.503
Cop vl 9 0.067 0.008 7.5760 0.577
Pl Pl 10 -0.099 -0.077 8.1552 0.614
Cop I 11 0.055 0.034 8.3376 0.683
i [ 12 -0.193 -0.360 10.689 0.556
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Dependent Variable: D(RINF)

Method: Least Squares

Date: 04/29/08 Time: 23:42

Sample (adjusted): 1971 2014

Included observations: 44 after adjustments
Convergence achieved after 8 iterations
MA Backcast: 1959 1970

Variable Coefficient ~ Std. Error t-Statistic Prob.
MA(12) -0.862344 0.044050 -19.57649 0.0000
R-squared 0.279321 Mean dependent var -0.083718
Adjusted R-squared 0.279321 S.D. dependent var 4.896888
S.E. of regression 4157105 Akaike info criterion 5.709980
Sum squared resid 743.1056 Schwarz criterion 5.750530
Log likelihood -124.6196 Hannan-Quinn criter. 5.725018
Durbin-Watson stat 1.762030
Inverted MA Roots .99 .86+.49i .86-.49i 49+ .86i
49-.86i .00-.99i -.00+.99i -.49-.86i
-.49+.86i -.86-.49i -.86+.49i -.99
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Correlogram of Residuals Squared

Date: 04/29/08 Time: 23:49

Sample: 1971 2014

Included observations: 44

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

Autocorrelation  Partial Correlation AC PAC Q-Stat Prob
N COl 1 0.149 0.149 1.0433
CoOl ol 2 0.132 0.112 1.8771 0.171
rOl rOl 3 0.162 0.132 3.1683 0.205
Cop vl 4 0.052 0.001 3.3029 0.347
Pl N 5-0.114 -0.161 3.9819 0.408
COE rOl 6 0.114 0.129 4.6710 0.457
o N 7 -0.153 -0.175 5.9487 0.429
P N 8 -0.087 -0.031 6.3767 0.497
I rol 9 0.012 0.043 6.3857 0.604
N N 10 -0.208 -0.212 8.9568 0.441
I I 11 0.024 0.174 8.9934 0.533
Coo I 12 0.054 -0.004 9.1803 0.605
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Forecast: RINFF

Actual: RINF

Forecast sample: 1970 2020

Adjusted sample: 1971 2020

Included observations: 44

Root Mean Squared Error  4.109594

Mean Absolute Error 3.274208

Mean Abs. Percent Error 78.67822

Theil Inequality Coefficient 0.166797
Bias Proportion 0.001437
Variance Proportion 0.029312
Covariance Proportion  0.969251

2 TTIo Tem tass 1om0 1995 2000 2005 3010 2075 2020
—RINFF_——225E |
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2020 2019 2018 2017 2016 2015 Lo
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ésume:

L’inflation constitue récemment une des menaces entravant [avancement du développement de
plusieurs pays, vu les risques graves dont elle pourrait étre [auteur sur le plan économique et social de chaque
pays; pour limiter la propagation de ce phénomene, il y a lieu de suivre le comportement de ce variable et de
stopper son influence sur la construction économique du pays.

Afin d’analyser les données de ce variable, on s'est servi de la méthode Box-JenKins, ou ce qu’on
appelle modele ARIMA (Autoregressive Integrated Moving Average / Moyenne mobile autorégressif intégré)
laquelle combine les deux méthodes, soit [autorégressive et la moyenne mobile de la série chronologique pour
prévoir le taux de ['inflation en Algérie, car ce modéle est connu par sa haute précision d analyse.

Dans notre recherche, on a utilisé des données annuelles de moyenne d’inflation pour la durée
entre 1970-2014, ou on a défini le modeéle décent, il s’est trouvé ensuite que le modele ARIMA(0,1,12) est le
meilleur modéle a utiliser pour arriver a des prévisions précises et presque parfaites.

Mots clés: Prévision — Modele ARIMA— Inflation

Summa

Inflation has become a threat that hinder the development of many countries, given the serious
risks it can cause to the economy and society of each country, to limit this phenomenon spreading, it will be
necessary to follow the behavior of this variable and halt its influence on the country's economic
construction.

To analyze the data of this variable, we used the method Box-Jenkins, or what is called ARIMA
model (Autoregressive Integrated Moving Average), which is a mixture of autoregressive technique and
moving average for time series data to forecast the rate of inflation in Algeria, because this model is Known

for its high precision analysis.

In our research, we used annual data for average inflation for the period 1970-2014, it appeared
that that the ARIMA (0,1,12) is the best model to use to arrive at precise and nearly perfect predictions.

Keywords: Prediction - Model ARIMA- Inflation
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	المبحث الثاني: منهجية بوكس – جنكينز
	 إذا كانت ARIMA (p, 0, q) هنـا تصبـح نمـوذج مختلـط ARMA (P, q)، الذي ينطـوي عـلى خصـائص نمـوذج الانحـدار الـذاتي و نموذج المتوسط المتحرك، و هو عادة يتصف برتبتين واحدة للانحدار الذاتي p وأخرى للمتوسط امتحرك q و يأخذ الصيغة التالية:
	 أما في حالة معالجة بيانات السلسلة الزمنية بأخذ الفروق اللازمة لها و لم تصبح مستقرة، فهذا دليل على وجود نمط الموسمية للسلسة الزمنية التي تحصل في بعض المتغيرات، لذا يجب معالجة التغيرات الموسمية للسلسلة الزمنية عن طريق إدخالها في النموذج و يصبح في هذه الحالة SARIMA(p,d,q)s حيث  تشير إلى الموسمية. و يتم اكتشاف المتغيرات الموسمية بتفحص قيم ،  عند التباطؤات: 4، 8، 12، 16،.... في حالة البيانات الفصلية و التباطؤات: 12، 24، 36.... في حالة البيانات الشهرية حيث يتم إضافة عنصر انحدار موسمي و عنصر متوسط موسمي عند الفترة الثانية عشر للبيانات الشهرية أو عند الرابعة للبيانات الفصلية إلى النموذج، كما تتطلب السلسلة المعرضة للموسمية أخذ الفروق الموسمية أحيانا مثل الفرق الثاني عشر للبيانات الشهرية أو الفرق الرابع للبيانات الفصلية بالإضافة إلى الفروق الموسمية.

