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Sales forecast using the Box-Jenkins methodology in service companies
- CASE study of Algerian Insurance Company CAAT - Adrar agency.
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Abstract:

This Study aims at forecasting the monthly sales of the car insurance service at the level
of the Algerian Insurance Company LCAAT- Adrar Agency, duringe the period (2016-2018),
using the BOX-Jenkins,The Eviews10 statistical program was used to estimate a standard for
predicting future sales for the first semester of 2018.

Followinge the comprison between several standard models within the ARIMA
group,the results showed that the appropriate model for the organization is ARIMA(1,1,5), it
the appropriate model produces accurate and reliable predictions in forecasting seles of the car
insurance service at the institution under study
Keywords: Seles Forecast, BOX- Jenkins Methodology, Insurance Service, Algerian
Insurance Company CAAT.
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Included observations: 32
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Sample: 2016M01 2018M12
Included observations: 32
Autocorrelation Partial Correlation AC PAC Q-Stat Prob
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Uepenaent vanaoie: UVEN|
Method: ARMA Maximum Likelihood (OPG - BHHH)

Date: 02/06/19 Time: 13:31

Sample: 2016M02 2018M09

Included observations: 32

Convergence achieved after 36 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.
AR(1) 0.988759 0.174070 -3.375612 0.0021
MA(5) -0.407374 0177755 -2.291776 0.0294
SIGMASQ 8043.726 3056.884 2631348 0.013£
R-sguared 0.261458 Mean dependentvar 3.406250
Adjusted R-squared 0.210525 S.D. dependentvar 106.031€
S E ofregression 94 21165 Akaike info criterion 12.050832
Sum squared resid 257399.2 Schwarz criterion 12.18824
Log likelihood -189.8133 Hannan-Quinn criter. 12.09638
Durbin-Watson stat 1.894887
Inverted AR Roots -.59
Inverted MA Roots .80 .00-.80i .00+.80i -.80
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549.144 656 2018 M07
572.01 556 2018 M08
594.602 594 2018 M09
616.922 740 2018 M10
638.975 649 2018 M11
660.763 821 2018 M12
840.604 - 2019 M01
859.972 - 2019 M02
879.109 - 2019 M03
898.015 - 2019 M04
916.695 - 2019 M05
953.385 - 2019 Mo06
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