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Abstract
In this research, linear random time series models were used to study and analyse
the monthly sales behaviours of KPRAF’s desert rooms at Ain M'lila for the period
(2016-2021).
The results of the application showed that the best model that can track the
behaviour of the monthly sales chain of desert rooms is the ARIMA (3.1.1) model.
The selected model enabled us to predict future levels of monthly sales for the
period from January to December 2022
Keywords: Sales forecast; ARIMA models; Estimation.
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Dependent Variable: DSALES

Method: ARMA Maximum Likelihood (OPG - BHHH)

Date: 03/20/22 Time: 22:32

Sample: 272

Included observations: 71

Estimation settings: tol= 1.0e-05, derivs=analytic (linear)

MaA derivatives use numeric methods

Initial Values: C{1)=0.28169, C(2)=0.33608, C(3)=-0.82745, C(4)=2541 286
Convergence achieved after 22 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Frob.
C -0.329550 1.335314 -0.246796 0.8058
AR(3) 0283135 0127198 2225930 0.0294
MA(1) -0.868680 0.079821 -10.882865 0.0000
SIGMASCQ 2505.920 3572111 7015235 0.0000
R-squared 0.455309 Mean dependentvar 0.281690
Adjusted R-squared 0430920 S.D. dependentvar 68.31067
S E. of regression 51.53181 Akaike info criterion 10.79450
Sum squared resid 1779202  Schwarz criterion 10.92197
Log likelinood -379.2047 Hannan-Cuinn criter. 10.845149
F-statistic 18.66849 Durbin-Watson stat 1. 773040
Prob{F-statistic) 0.000000
Inverted AR Roots Rl -.33+5T7i -.33-5T7i
Inverted MA Roots BT
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Heteroskedasticity Test: ARCH

F-statistic 0.209823 Prob. F(1,68) 0.6484
Obs*R-squared 0.215329 Prob. Chi-Square(1) 0.6426
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