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ذج  ل  دي  ف  ARIMAا ا ر ا  أ

ا- ) 1970-2012(   - ا
  

     . د
:  

ق ا ا  ط ا    ا إن  ا
ا دي،و د  ا رات ا ات ا أو  و ا د  ا

ات ا  ا أي ا ا دة .   ا ق ا  و
ق    ه ا ،   - و و  

ة، و   ا ت  أ و   ا ا ا
وح  ا   ذج ا ن  ا ه ا   . ا    

ت ا ا ه ا . ود  ا ا و   أ  و
ت   ر  ة أن  ا ا  ا   

)Stochastique (ذج ، و و دا إ    . ا

ذج   ث  ض  ا ا   -Processus( أ 
Stochastique (ط  : إ    ا ود   

ي  ا  رة ا  إ   .ة 50ز   ة و
ا   ذج ا    .ا  ا

ت ا: ا ذج ا ام  ى  ا ا -   ار ا ا
؟ د ا ا   ا  

ت ا ،  : ا ار ، ا - ، ا ا
ذج   ،ARIMA.  

Summary: 

Future projection isscientificmethod to product futurevalues 
andknows the comingdevelopments of economic variable    relying 
on free variables or analyzing values of recorded      variable over 
time or « time series ». Forecastingmethods are variedand multiple 

  ـــــــــــــــــــــــــــــــــــــــ
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as «Box-Jenkins» methodwhichisvery     important and developed 
to deal speciallywith «complicated time series».Generally in the case 
where « the primary model » is not exposedbefore, thisme-
thod «methodologically» isrich and exact in the « movingaverage-
technics » and the principle of thisoperationrelied on the ideathat 
the majority of « time series » canbeconsidered « as mediumTrans-
verse » and       canbedevelopedaccording to referencemodals, but 
presumablyit happenin stochasticprocess. Besideseffectiveness end 
exactresultsitrequires long time seriescontaining 50 views in addi-
tion to skilled and practicedsearcher in detecting the exact models. 

Problematic: How effective is the use of movingaverageand    
integratedautoregressive for economicforecast? 

Keywords:forecastmethods, time series, Box-Jenkins method, 
ARIMAmodels. 

:  

 ، ا ا ا ت ا  ا ع درا و ا  
دة  ات  ، و   ا ك ا ول  ، (وا   ، ا  ، ...

اف  ). إ ض أ ل  و د و  ا ا  ا
ذج    ء  ، و  ا  ا   ا ا
، إ إ ا  ا ا  ك ا  ا ام ا   وا

و   ذج  ا ا     ت ا   1 .
د  ذج ا ا  و ذ  ا درا   

  . ا ا وا

ا ا وا  و  ح ا   ح   ا ا ى :     
ت ا ذج ا ام  ار-  ا ا  ا ا ا   ا

؟ د   ا

ه أن     - وا ا ا   درا 
ى ا ف وذ  ا ر ا  .  ا 

ول ل ا ا: ا ا   .  وأ 
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ات ا وا "    :  ا ا- 1  ا
را  دة  ا    ، ات )t(و  ) X:( ا ه ا ، و

ة   ز ذة  . 1"ا ت ا رة    ا أو  
ات  د  ا ، أو  ت  وا و أي  ا  و  

 ، و دة و ات ز   ة   ا ا  أو   
و  ا ا  ا 

X}:2ا }  ,    t = 1 ,2 … Tأو X ,X  … … . X
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ط ا  ا وا  ر س ا ا  و (ه ا
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  ".Correlogramme: "و ا  

ا ا - 5 ط ا ر   :(FACP)دا ا

 "FonctionD’autocorrélationPartielle:" ب ا  ه ا  
،   أ   ات  ات   ا ا  ا ط ا ر ت ا

ا ار ا ذج ا ا .   ه ا   وا ا 
":CorelogrammePartielle"ا  ا ه ا ف    : ، و أن 

  ـــــــــــــــــــــــــــــــــــــــ
1G. Gourigoux, Amonfort « Série Temporelles Et Modèles Dynamique » 2eme Ed 
ECONOMICA 1995, Paris, P 7. 
2 J. H. Cockrane : « Time Series For Macroeconomic and Finance»  Graduate 
School of BUSINESS, University Of Ckicago,1997, P 08.  
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 Bا ا :  tpt BX   

ر- 3 qp.:ذج   ا qpARMA ل  :. tX  ق أ 
ر  ك  ا   ، ر ذا ن  ا.qpأو    :إذا 

qtqtttptpttt XXXX    ...... 22112211

: 
i : ت.pi ,...,2,1،   

j : ت.qj ,...,2,1،
t :ا   . ت 

ل  ا  د و B  د ا   :  ا

    t
q

qt
p

p BBBXBBB   ...1...1 2
21

2
21
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ذج     346 ل  دي  ف  ARIMAا ا ر ا ا-) 2012-1970( أ           -ا

دا:  )   (رف  MÂAREF (Revue académique) Partie : Sciences Economiques م ا

ن  إذا  pAR .
  

ر - 4 qdpذج    ا .. : qdpARIMA ذج : ,,  
ك ا و    ار ا ا ا qdpARIMA ، و  ,,

ر ة أو ا ا  ا ذج ا  ا : و  . dا

     ttp BXBB  1.  
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تا ا  ا  و ا    أ . 1ذج ا و
م  ا ا ا ذج  وأ ر ا ، ا ا  .،  ه ا
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ذج - 1 ف  ا ف ": Identification" ا ه ا   ا
ذج ا ت او ا را ا و در ),(ا  qpد:  
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ل  م  ا  " PartielleCorrelogramme" أ  
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ذج- 2 ف  ا اج : ا ط  ,qp وا ر   دوال ا
ة ا ا وا  ا ل . ا ر   ة ا ة ا ا  و
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11111 .......   qqttpptt WCW   

  : أن

  ـــــــــــــــــــــــــــــــــــــــ
1Michel Tenenhaus: "MéthodesStatistiqueEnGestion",  DUNOD, France 1994, P 285 
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ى  ة و ل.ا ذج    أ رات ا   ا   : وا

ذج- 1- 4 ة أو  أ درا ا  : درا  ا ب ا 
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  ـــــــــــــــــــــــــــــــــــــــ
1 Michel Tenenhaus, Opcit, PP 307,309. 
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  : أن

         S
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S
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d BBBVBVB  11   

  ا ا

را- 1 ر ا  : درا أو   ا ات أ را    ا
ف  ورو(ا ي   ا ر ا ة ) ا   .2012- 1970ل ا

ات ف  ا ات )ER( ا ف   ا   )ER( ا

1970 4,9371 1994 35,0552 

1971 4,913 1995 47,6489 

1972 4,481 1996 54,7472 

1973 3,962 1997 57,6757 

1974 4,181 1998 58,7351 

1975 3,949 1999 66,5722 

1976 4,164 2000 75,2569 

1977 4,147 2001 77,26 

1978 3,9659 2002 79,6829 

1979 3,8531 2003 77,3947 

1980 3,8375 2004 72,0603 

1981 4,3158 2005 73,3596 

1982 4,5921 2006 72,6466 

1983 4,7885 2007 69,3757 

1984 4,9835 2008 64,5828 

1985 5,0279 2009 72.646 

1986 4,7023 2010 74.385 

1987 4,8375 2011 72,8537 
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1988 5,9144 2012 77,5519 

1989 7,6084   

1990 8,9648   

1991 18,4672   

1992 21,8717   

1993 23,3503   

ر ت: ا ان ا    .ا

ار- 2 ل    :ا ر " Correlogramme: "ا   أ
ف  ف )ER(ا ر ا و  ر ا ت  ا و ، )DER(، و ا

ا ا  ط ا ر ا ا ) FPAC(  دوال ا ط ا ر ودوال ا
)FAC (  ة، و  ا ات  ل ا   ج  

ت ا   ا   أ ا ،   ))1(أ ا ر (، و
ف  ر ا ر ا  أ ق  ا ، و  ) DDER(أن ا

م    ر  ر ا أو ا ر د  ا  ا   ا
)DDER:(  

دئ ا  ل ا" P"م  در ا     :
"Correlogramme"   ، ر ا ت  ا و " Eviews"وذ 

ا ر ( P=2:و أن أ   ر ))1(أ اء ا ،   إ
ى  ) P=2: ( ا ا ا  5%   د ، ا أن 

، أ ا  ى  ) P=1(إ ن % 5 د إ  
)Prob=0.0007<0.05(   ا ر .)2(ا ر و م  ا إذن 

ر و ا ا ر ا   :د 
ذج    ))2(أ ا ر ():6(  ا

 statistic-t: (.)     %4.17R
   (0.26)     (-0.17)                (3.70)            (-8.27)       39n 

0.009-0.009t0.54(DER)D(DER)89.1-D(DER)
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1-t1-tt
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دي ر ا د ا ر و  :ا
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ذج ا- 5 ر ا   ))3- 5(و) 2- 5(، )1- 5(أ ا ر : (ا

ذج            ا   Tc Tt Akaike  Schwarz  ا

ول  ذج ا   MA  13.54  1.96  5.50  5.54)2(ا

ذج ا    AR  3.19  1.96  5.54  5.58)2(ا

ذج ا  ا

)2,2(ARMA  
34.2ˆ 

t  1.96  
5.58  5.67  

29.64ˆ 
t  1.96  

ر ت : ا د   اد ا   Eviews 7 إ

247.0:)2(  ttDDERMA 
ات وأ     ي  أ ا  ا ذج ا ف   ا  ا

ا  ا   ،  إ ا ا ر  - ر  ا  و ا
ا   .  ا

ذج- 6   : ا

رات ا- 1- 6 ا :ا ل  ا ا   
Correlogrammedes Residues))( أ ا ر)أن  ).)1- 6  

ط  ر ت دا ا  "FAC  "و"FACP " ل ا وا  " Q"دا 
ت أ  ا  ا ) 05.0(ا (و ا

t ( ت  
 . (BruitBlanc)ا 

ز ا - 2- 6 ر ا ز :ا ن  t    وا ا
ت  رج (Kurtosis)، (Skewness)، (Jaque-Bera)ا ة  ا  ،

ا  اري    ). )2- 6(أ ا ر (ا

ا  و ا   ا ا اري  رج ا     ا
  : ا و ا
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ا  ت  ا وأ     .(BruitBlancGaussien)ا 
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Series: RESIDUALS
Sample 1970 2012
Observations 39

Mean       0.155335
Median   0.018936
Maximum  11.63616
Minimum -7.897764
Std. Dev.   3.811880
Skewness   0.587002
Kurtosis   4.530133

Jarque-Bera  6.044337
Probability  0.048696


