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Abstract:

The Coronavirus (COVID-19) has become a threat to the countries of the world in general
and Algeria in particular, so the Algerian authorities must continue to take the necessary
measures to prevent the spread of this epidemic. This study aims to model confirmed cases of
Coronavirus in Algeria during the period from February 25 to May 25 of the year 2020, after
using many ARIMA models, we obtained by comparing these models and based on the
information criterion of AKAIKE and statistical tests that the model ARIMA (1,1,1) is the best to
predict confirmed cases of Coronavirus outside the sample for the period from May 26 to June 10
of the year 2020, it has been reached that the number of confirmed cases of Coronavirus will
continue to rise until June Therefore, the Algerian authorities must take more precautions to limit
the spread of this epidemic.

Keywords: COVID-19, Algeria, Confirmed Cases, Forecasting, ARIMA Models.
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Correlogram of D{(COWVID193)

Date: 05/26/20 Time: 01:02
Sample: 2/25/2020 5/25/2020
Included observations: 90

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
1 1 -0.329 -0.329 10.075 0.002

1 1 2 -0.004 -0.128 10.077 0.006
1 1 3 0.040 -0.003 10.233 0.017
I 1 4 =0.145 -0.150 12.252 0.016
I 1 5 -0.050 -0.172 12.498 0.029
1 1 & 0.059 -0.046 12.841 0.046
I 1 7 -0.113 -0.141 14123 0.049
1 1 8 0.031 -0.101 14.220 0.076
I 1 9 0.158 0.101 16.763 0.053
1 1 10 -0.0687 0.022 17.227 0.069
1 11 -0.156 -0.231 19.779 0.048

1 1 12 0.189 0.035 23.584 0.023
I 1 13 -0.144 -0.049 25816 0.018
1 1 14 0.039 -0.031 25979 0.026
o 15 0.057 -0.012 26.332 0.035
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Dependent WVariable: D{COWVID19)

Method: ARMA Generalized Least Squares {(Gauss-MNewton)

Date: 05/26/20 Time: O01:14

Sample: 2/26/2020 S5/25/2020

Included observations: 90

Failure to improve objective (non-zero gradients) after 20 iterations
Coefficient covariance computed using outer product of gradients
d.f. adjustment for standard errors & covariance

“Wariable Coefficient Std. Error t-Statistic Prob.
L o 2.522602 0.203392 12.40264 o000

ARC1) 0.566535 0.104067F 5.443967 Q.00

M T ) -1.000000 505. 9548 -0.001976 09984
R-squared 0.213953 Mean dependent wvar Z2AFTFFF8
Adjusted R-squared 0. 195883 S.D. dependent wvar 22 66541
S.E. of regression 20.32465 Akaike info criterion 8.930471
Sum squared resid 35938.97 Schwarz criterion Q9Q.013798
Log likelihood -398.8712 Hannan-CQuinn criter. 85.954073
F-statistic 11.84022 Durbin-WWatson stat 2153914
Prob({F-statistic) 0.000028
Inverted AR Roots 7
Inverted MA Roots 1.00
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Correlogram of Residuals

Date: 05/26/20 Time: 01:19

Sample: 2/25/2020 5/25/2020

Included observations: 90

Q-statistic probabilities adjusted for 2 ARMA terms

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

-0.079 -0.079 0.5856

0.114 0.108 1.8151

0.108 0.127 2.9272 0.087
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-0.084 -0.050 4.5139 0.478
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0.128 0.137 6.2877 0.507
10 -0.066 -0.032 B6.7421 0.565
11 -0.148 -0.216 9.0305 0.434
12 0.123 0.089 10.636 0.387
13 -0.141 -0.038 12.786 0.308
14 0.000 -0.021 12.786 0.385
15 0.014 -0.016 12.807 0.463
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