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Source des Somme des Degré de Moyenne des Valeur critique
variations carreés liberté carrés Probabilité pour F
9.82179E-
mois 307943.6389 11 27994.87626 5.985429246 08 1.868614853
3.01497E-
année 1874592.639 11 170417.5126 36.43602331 33 1.868614853
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Null Hypothesis: NAISS has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 9 (Automatic based on AIC, MAXLAG=13)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic  -1.340269 0.8734

Test critical values: 1% level -4.027959
5% level -3.443704
10% level -3.146604

*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(NAISS)
Method: Least Squares
Date: 10/07/11 Time: 14:22
Sample (adjusted): 1998M11 2009M12
Included observations: 134 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

NAISS(-1) -0.139267 0.103910 -1.340269 0.1826
D(NAISS(-1)) -0.422254 0.122073 -3.459033 0.0007
D(NAISS(-2)) -0.203574 0.121236 -1.679153 0.0957
D(NAISS(-3)) -0.213324 0.113669 -1.876715 0.0629
D(NAISS(-4)) -0.167182 0.109249 -1.530288 0.1285
D(NAISS(-5)) -0.198522 0.105959 -1.873568 0.0634
D(NAISS(-6)) -0.196149 0.103964 -1.886707 0.0616
D(NAISS(-7)) -0.300187 0.100576 -2.984676 0.0034
D(NAISS(-8)) -0.237422 0.099302 -2.390920 0.0183
D(NAISS(-9)) -0.278912 0.087521 -3.186814 0.0018
C 51.64952 33.98941 1.519577 0.1312

@TREND(1998M01) 0.289716 0.313309 0.924696 0.3569

R-squared  0.332188 Mean dependent var  0.865672
Adjusted R-squared  0.271975 S.D. dependent var  85.80164
S.E. of regression  73.20970 Akaike info criterion  11.50982
Sum squared resid ~ 653878.6 Schwarz criterion  11.76933

Eviews gl Gla i 1 juaall
:Jadadl)
Ohi)  (2.79) Wsasall Aa@l e yral 0.92 alad olaty) AS e Adlas) o L3

el olad) A8 e o (5 giad Y ALl el G i i adde 5 (5 galal)

104



Lodle cpalill AN 55 3L dlaiaa adiie (e S (5 shoe e s Al 2 Gl Jaadl)

025 ghadl) .
NAISS, =®; NAISS. +X{L; ®;NAISS,_ + ¢ +& G g igall
ts) sall Jsandl 8 alia Sy z3salll 128
NAISS Gl 73 5aill: 4 - I ad 5 Jgand)

Null Hypothesis: NAISS has a unit root
Exogenous: Constant
Lag Length: 9 (Automatic based on AIC, MAXLAG=13)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic  -1.055454 0.7319

Test critical values: 1% level -3.479656
5% level -2.883073
10% level -2.578331

*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(NAISS)
Method: Least Squares
Date: 10/07/11 Time: 14:28
Sample (adjusted): 1998M11 2009M12
Included observations: 134 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
NAISS(-1) -0.057425 0.054408 -1.055454 0.2933
D(NAISS(-1)) -0.490904 0.096846 -5.068922 0.0000
D(NAISS(-2)) -0.262979 0.102755 -2.559281 0.0117
D(NAISS(-3)) -0.264714 0.099098 -2.671225 0.0086
D(NAISS(-4)) -0.211984 0.097860 -2.166206 0.0322
D(NAISS(-5)) -0.240406 0.095734 -2.511192 0.0133
D(NAISS(-6)) -0.235635 0.094733 -2.487363 0.0142
D(NAISS(-7)) -0.334531 0.093412 -3.581228 0.0005
D(NAISS(-8)) -0.265916 0.094344 -2.818578 0.0056
D(NAISS(-9)) -0.296300 0.085426 -3.468488 0.0007
C 33.39620 27.65352 1.207666 0.2295
R-squared  0.327507 Mean dependent var  0.865672

Eviews gl n cla jia 1 jaaal

105



Lodle cpalill AN 55 3L dlaiaa adiie (e S (5 shoe e s Al 2 Gl Jaadl)

: Jadadil)
galal) Hlil) (2.79) Asaadd dadl e sl (©)1.20 Al Al dflas) of Jaad
Alas) o Ladl L&A dedl e ogini Alulul) o (of Ladall Az jd (b 5oade s (5
(Gl Jsanl) lal) (2.88-) A sasall daill e LT (1.05-) & jiall Dickey Fuller sl
A5 Al Gl NAISS Alulud) agle 5 aas jda o (55ias ALl o () paal) am 8 J 58 o5

DS g 55

e il il du 50 Jal ey dliadl A8 5al e (5 gad NAISS dlulull (o Las g
Janiid (12) 2\;)33\ % ‘M\ é‘)ﬂ\ Jalaa ("5.\.\.1::4“ YIE) EN (e ‘ﬂh,ﬁ Lty ?‘99-’ callldl s
pJal JSAN e (iS55 LDNAISS Lepanss 3a30n dlules e
DNAISS = NAISS — NAISS (-12)
. DNAISS dlulull Jis sa ) sall JSl

DNAISS dlulull Jiiasi :3 - TIT ady JS&

400

300 4

200

100 -

-100 -

-200 -

-300 AR L NN IO B LN LAY B BN BN LS NS
98 99 00 01 02 03 04 05 06 07 08 09

—— DNAISS |

Eviews gl cla ha @ juadl
Jsin auy ol DNAISS saall Alulull 8 4lad 4 je dsmg pae (e SN Jal (e

S8 Gsn el (Anova) gl Judas

106



Lodle cpalill AN 55 3L dlaiaa adiie (e S (5 shoe e s Al 2 Gl Jaadl)

DNAISS alalodl ol Judas Jgaa .5

DNAISS Adedudl cplil) Julasi :5 -IT1 ady Jgaad)

Souf‘ce. des Somme des carrés De.gre tfe Moyennfz des Probabilité Valeur critique
variations liberté carrés pour F
Lignes
4546.992424 11 413.3629477 0.046682091 0.999998074 1.876731984
Colonnes 390224.4091 10 39022.44091 4.406899865 3.28565E-05 191782714
Erreur 974033.5909 110 8854.850826
Total 1368804.992 131

EXEL Qul.l e cila i )

: A Aty

:J‘Jﬂ‘ 3..\913

.M\&sﬂ\&sgmw\:m Aia .M‘“ﬂ‘dﬁg#yw‘:%
* ?J’J‘ :\:L\AJS d“i‘ F;tat<F;heo

%05 A gina (5 sial Apilly Lple Joanial) i) )
.?qa_\\ dun g Ja F

theo

g 1y

=187 > F,, = 0.04

Abadl) A8 el e (s 5ias Y ALl o

t et Auilly

A Bacl®

e o g gias Al g/ o alal) olaty) 48 ja o (g gind ¥ Alealedd): H
alall olay)
heo S 1)

%5 i sine 5 sinedd il Lo Joaniall i)
cadall Aum b b 5 F —191< F =440

stat

?J"“ a‘:""‘.)s d—‘i‘ Fs;at<E,

£

calal) ola) A8 e e (g siad o oSy Al o

107



Lodle cpalill AN 55 3L dlaiaa adiie (e S (5 shoe e s Al 2 Gl Jaadl)

;4 i) Dickey Fuller J&33) .6

Akaike & schwartz juze (3uki a2y 139 4 jial) Dickey Fuller jlial ) oY) Jais
Agdlacae 13 lial Gabs Jal e JieY) clana¥) sy W laany )30

A1 o b S 3 dagd o Jaadls

Akaike & Schwartz e :6 -III a8 J g2l

LAGS | AKAIKE | SCHWARZ
1 11,86 11,95
2 11,86 11,95
3 11,86 11,95
4 11,86 11,95
11 11,86 11,95
12 11,88 12,23
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Null Hypothesis: DNAISS has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic based on AIC, MAXLAG=11)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic  -4.925314 0.0005

Test critical values: 1% level -4.030157
5% level -3.444756
10% level -3.147221

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

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

Method: Least Squares

Date: 08/30/11 Time: 23:23
Sample (adjusted): 1999MO03 2009M 12
Included observations: 130 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
DNAISS(-1) -0.444973 0.090344 -4.925314 0.0000
D(DNAISS(-1)) -0.179860 0.087520 -2.055068 0.0419
C 9.196857 18.51305 0.496777 0.6202

@TREND(1998MO01) -0.045910 0.210984 -0.217600 0.8281

R-squared  0.295313 Mean dependent var  -1.415385

Adjusted R-squared  0.278534 S.D. dependent var  105.8997
S.E. of regression  89.95027 Akaike info criterion  11.86668
Sum squared resid ~ 1019472. Schwarz criterion  11.95491
Log likelihood -767.3340 F-statistic ~ 17.60089
Durbin-Watson stat  2.027792 Prob(F-statistic)  0.000000
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Null Hypothesis: DNAISS has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic based on AIC, MAXLAG=11)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4.942675 0.0001

Test critical values: 1% level -3.481217
5% level -2.883753
10% level -2.578694

*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(DNAISS)

Method: Least Squares

Date: 08/30/11 Time: 23:35
Sample (adjusted): 1999M03 2009M12
Included observations: 130 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
DNAISS(-1) -0.443356 0.089700  -4.942675 0.0000
D(DNAISS(-1)) -0.180984 0.087040  -2.079325 0.0396
C 5.566448 7.993738 0.696351 0.4875
R-squared 0.295048 Mean dependent var -1.415385
Adjusted R-squared 0.283946 S.D. dependent var  105.8997
S.E. of regression 89.61227 Akaike info criterion 11.85167
Sum squared resid 1019856. Schwarz criterion  11.91784
Log likelihood -767.3584 F-statistic 26.57702
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Null Hypothesis: DNAISS has a unit root
Exogenous: None
Lag Length: 1 (Automatic based on AIC, MAXLAG=11)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4.907710 0.0000

Test critical values: 1% level -2.582872
5% level -1.943304
10% level -1.615087

*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(DNAISS)

Method: Least Squares

Date: 08/30/11 Time: 23:53
Sample (adjusted): 1999M03 2009M12
Included observations: 130 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
DNAISS(-1) -0.431962 0.088017 -4.907710 0.0000
D(DNAISS(-1)) -0.186910 0.086448 -2.162098 0.0325
R-squared 0.292356 Mean dependent var -1.415385
Adjusted R-squared 0.286828 S.D. dependent var  105.8997
S.E. of regression  89.43178 Akaike info criterion  11.84009
Sum squared resid  1023750. Schwarz criterion  11.88421
Log likelihood -767.6061 Durbin-Watson stat 2.032616
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Date: 012703 Time: 21:21
Sample: 1958R0O1T 2C10M 12
Included observations: 132

Autocarrelation Partial Caorrelation AT PACZ  Q-Stat Prob

0465 0455 29193 0.000
0.356 0,175 465.400 0.000
0.2587 0.C91 57.725 0.000
0.247 0O.CBS B6.152 0.000
0.212 0.C41 72,451 0.000
0170 0.C10 F65.516 0.000
0.113 -0.C30 73.321 0.000
0136 0.C56 S0.954 0.000
0124 0.C25 853157 0.000
0.216 0,156 59.951 0.000
11 0107 -0.082 91.610 0.000
12 -0.035 -0.=259 92635 0.000
13 0.034 0187 93.724 0.000
14 0074 0.C35 94537 0.000
15 0,119 0.C81 95.554 0.000
16 0.090 -0.002 97.925 0.003
17 0178 0162 "02.75 0.000
18 0.050 -0173 "03.1s 0.000
19 0.040 -0071 "03.42 0.0037
20 -0.021 -0036 -03.45 0.003
21 -0.052 -00s52 "04.10 0.000
22 0166 -0.057 -03.55 0.003
23 -0.053 0077 "03.292 0.000
24 0145 0200 -12.41 0.000
25 0.021 0099 -13.50 0.003
26 0107 0042 15,40 0,000
27 -0.044 0059 1572 0.000
28 -0.028 0035 1585 0.000
22 0106 0016 17,73 0.002
30 -0.031 -0.007 -17.95 0.003
3 0027 0028 -18.07 0,000
e W | e R = = R W N [
33 0047 0119 1914 0.003
34 0.045 0012 1951 0.000
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SARIMA(1,0,0)(2,1,2); SARIMA(2,0,1 )2,1,2); SARIMA(5,0,1)(2,1,2);
SARIMA(6,0,3)(2,1,2); SARIMA(1,0,1)(2,1,2); SARIMA(2,0,10)(0,0,0);
SARIMA(5,0,6)(2,1,0).
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Zigalll Cilalea padi : T1-IIT a8 Jgand)

Dependent Variable: DNAISS

Method: Least Squares

Date: 08/31/11 Time: 21:13
Sample (adjusted): 2001M02 2009M 12
Included observations: 107 after adjustments
Convergence achieved after 13 iterations

Backcast: 1999M01 2001MO01

Variable Coefficient Std. Error t-Statistic Prob.
AR(1) 0.879090 0.064409 13.64865 0.0000
SAR(12) -0.287990 0.071403 -4.033283 0.0001
SAR(24) -0.594648 0.081263 -7.317596 0.0000
MA(1) -0.476528 0.117284 -4.063016 0.0001
SMA(24) 0.869023 0.024190 35.92432 0.0000
R-squared  0.538532 Mean dependent var  20.18692
Adjusted R-squared  0.520435 S.D. dependent var ~ 108.7995
S.E. of regression ~ 75.34429 Akaike info criterion ~ 11.52762
Sum squared resid ~ 579029.8 Schwarz criterion  11.65251
Log likelihood -611.7274 Durbin-Watson stat ~ 1.884538
Inverted AR Roots 97+.14i 97-.14i 91+.361 91-.36i
.88 17-.611 T7+.61i .61-.77i
.14-97i -.14-97i - 14+.97i -.36-.91i
-.36+.91i -.61-77i -61+.771  -77+.61i
-77-.61i -.91+.36i -.91-.36i -97-.14i

-97+.14i
Inverted MA Roots .99-.13i 99+.13i .92-.38i .92+.38i
.79-.61i 79+.61i .61+.79i .61-.79i
48 .38-.92i .38+.92i .13-.99i
13+.99i -.13-.99i - 13+991  -.38-.92i
-.38+.92i -.61+.79i -.61-.791 -.79-.61i
-79+.61i -.92-.38i -.92+.38i -.99-.13i
-.99+.13i
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Date: 012708 Time: 21:50

Sarmple: 2001 M02 20090412

Included observations: 107

-statistic probabilities adjusted for 5 ARMA, term(s)

Autocorrelation Partial Correlation AT PAC Q-Stat Prob

I
g

I
g

0.052 0.052 02947
-0.108 -0.111 1.5999
-0.005 0.005 1.6036
-0.035 -0.101 24722
0.052 0072 28716
-0.046 -0.078 31117 0.078
-0.002 0.023 31123 0211
-0.043 -0.073 3.3300 0.343
-0.001 0.025 33301 0.504
01258 0.098 52955 0.3581
0114 0118 58372 0.331
12 -0.108 -0.118 8.3274 0.305
13 -0.005 0.050 5.33029 0.402
14 0.060 0.042 B5.7802 0.458
15 0085 0.088 93397 0.500
16 0.052 0.025 96905 0.555
17 0045 0100 99342 0617

I 18 -0.022 -0.028 10.045 0.690

I 19 0.029 0.085 10161 0.750

I I 20 0.025 -0.016 10.247 0.804

I I 21 -0.162 -0163 13.794 0.614

I I 22 -0.109 -0.100 15.432 0.564
A A 23 0135 0185 17.964 0.455
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24 -0.052 -0.156 15.3392 0.500
25 -0.059 -0.061 18.827 0.533
26 -0.056 -0.118 19.273 0.5867
I 27 0093 0157 20,540 0.549

| g ]

I 268 0,112 0008 22336 0.497
I 29 -0.055 -0.041 23.079 0.515
I 30 0.049 -0.028 23.442 0.552
I
I

| |

31 -0.119 -0.0358 25601 0.485
32 -0.0658 -0.010 26.327 0.501
mg 33 0184 D157 31.682 0.2858
| 1 34 0121 0.040 34.007 0.239
I 35 -0.097 -0.007 35525 0.224
I 36 -0.219 -0.1958 43.411 0.089
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"1/2 o B -3 o
Y= f 2. Non e =2 o No
T T
1/2 _ _
Skewness : y, =~ 0-0.83 < 1,96. Kurtosis : y, = pm3 0.175 < 1,96

ﬁ 24

N N
csrmb s e s o s Al ) (DA e

Kurtosis § Skewness il :5 -I11 93 ) Jsdd

9
Series: Residuals
8+ M Sample 2001M02 2009M12
7. - e Observations 107
6 - — - Mean 5.746521
Median 10.06807
51 i Maimum  188.9752
4 _ _ a Minimum  -192.8854
Std. Dev. 73.68318
3 SR Skewness  -0.169338
5] Kurtosis 2.930375
14 Jarque-Bera  0.532989
0 Probability  0.766060
| LU | LU | TT TTT LI | TTTT

-200 -150 -100 -50 0 50 100 150
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ok 0516 a8 Y 3 H,
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o5 (6 @alall ki) (2010) Al NAISSaie )l Alulud) sy sl ds pe ) oY) Jiw
p IS s abla
(SuSin € 52 4 )a0) 2010 4ol NAISS Abuded) o8 16 -ITT a8 J&d)

A & gil) Y ol Ayt aY
557,6636 )

(Box &Jenkins 4, i) 2010 S

B is

510,3843 Oom e

600,622 486,1708 0

554,1975 g 571,7027 Bo) s
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610,7397 ) oo
— 490,1141 m

579,3446 503,1387 212,1272 B
672,6706 ’ ’ Ej‘:i
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(2010-1998) NAISS dluld) sl bl Jiall 27 - I a8 Jsid)

900

800 -
700
600 ] \/\j\/\
500 -

400 -

300 -~

200

100

L L L L L LA BLLLES B BN B BN B LR
98 99 00 01 02 03 04 05 06 07 08 09 10

—— SNAISS —— NAISS |

Eviews geali n Gla a1 jhaall
) dagadl) Gl 2 -2 -1
P (e ppadll gaal) o gl 2adiidy 2010 diad e 1 ALl 4y Ll ALl 2ay

ccaeliad) JS8) s 8 Holt -Winter J oY) ueal 48 )k

b LS Ayl 03] ) clalaal) vieas o

oy = 0.39 o =0 oaz= 0

118



Lodle cpalill AN 55 3L dlaiaa adiie (e S (5 shoe e s Al 2 Gl Jaadl)
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Date: 09/01/11 Time: 07:44
Sample: 1998M01 2009M12
Included observations: 144
Method: Holt-Winters Multiplicative Seasonal
Original Series: NAISS
Forecast Series: NAISSSM

Parameters: Alpha 0.3900
Beta 0.0000

Gamma 0.0000

Sum of Squared Residuals 643850.2

Root Mean Squared Error 66.86690

End of Period Levels: Mean 574.0670
Trend 1.360480

Seasonals: 2009MO01 0.969483

2009M02 0.835690

2009M03 0.943665

2009M04 0.912131

2009M05 0.994439

2009M06 1.080413

2009M07 1.166050

2009M08 1.089271

2009M09 1.090925

2009M10 0.997576

2009M11 1.021330

2009M12 0.899028

Eviews gealin Gla a1 jhaall
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Mois Prévisions
Jan-2010 557.6636
Fev-2010 486.1708
Mars-2010 571.7027

Avril-2010 490.1141
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Juillet-2010 579 3446
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Sept-2010 610.7397
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Dec-2010 510.3843




7 gald)

2010 & Naiss ALl 8 : Jiay J g2l

() ueaill)

Mots prévisions
Jan-2010 557.8670
Fev-2010 482.0161
Mars-2010 545.5787

Avril-2010 528.5878
Mai-2010 577.6393
Juin-2010 629.0486
Juillet-2010 680.4955
Aout-2010 637.1698
Sept-2010 639.6219
Octob-2010 586.2471
Nov-2010 601.5961
Dec-2010 530.7794




