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Abstract:

This scientific article discusses the importance of prediction in
decision-making for businessmen and various companies, through the use
of advanced econometric models. The applied study used monthly data for
the period from 2017 to December 2021, for milk sales for a production
unit, to predict the sales volume for the year 2022, using ARIMA models,
and the results showed that the sales volume for the year 2022 will see an
increase in sales.

Keywords: Make decision; ARIMA Models; Sales Forecasting.
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UNIT ROOT TEST TABLE (PP)

At Level At First Difference
PL d{PL})
With Cons|t-Statistic |-1 5260 With Cons|t-Statistic |-11 5319
Prob. 0.5136 Prob. 0_0000
no e
WWith Cons|t-Statistic |-5 0669 With Cons|t-Statistic |-11.3847
Frob. 0.0006 Prob. 0.0000
Without Cqt-Statistic |-0 5630 Without Cdt-Statistic |-11.0782
Prob. 0.4692 Prob. 0.0000
no o

UNIT ROOT TEST TABLE (ADF)

At Level At First Difference
PL d(PL)
With Cons|t-Statistic |-1 1787 With Cons|t-Statistic |-9 9280
Prob. 06779 Prob. 0.0000
no el
With Cons|t-Statistic |-4 9838 With Cons|t-Statistic |-9 §487
Prob. 0.0008 Prob. 0.0000

Without Cqt-Statistic |-0.9042 Without Cqdt-Statistic |-9. 9609
Prob. 0.3204 Prob. 0.0000

no =
Motes: (*)Significant at the 10%: ("™)Significant at the 5% (") Significant at the 1%. and (no) Mot Significant
*MacKinnon (1996) one-sided p-values.
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Automatic ARIMA Forecasting
Selected dependent variable: DPL
Date: 0912122 Time: 23:44
Sample: 180

Included observations: 59
Forecastlength: 0

Mumber of estimated ARMA models: 25
Mumber of non-converged estimations: 0
Selected ARMA model: (3,3)

AlC value: 29.9088401541

Eviews 12 by Jlamial iU sl et gekabl

ARIMA(3,1,3) C:j.o.J\ JYRY-ih 4"3) dj.ur\

Method: ARMA Maximum Likelihood (BFGS)
Date: 09M12/22 Time: 23:44
Sample: 2 60
Included observations: 59
Convergence achieved after 157 iterations
Coefficient covariance computed using outer product of gradients
Variable Coeflicient Std. Errar t-Statistic Frob.
C -64089.45 3047778 -2.102825 0.0404
AR(1) -0.576877 0224573 -2.568768 0.0132
AR(Z) 0127675 0.361398 0.353280 0.7253
ARI3) 0.688369 0.227248 3.029148 0.0038
MA(T) 0267526 3502934 0.000764 0.9994
MACZ) -0.267526 2981279 -0.000897 0.9993
MA(3) -0.999995 2283709 -0.000438 0.9997
SIGMASQ 3.91E+11 1.67E+14 0.002336 0.9981
R-squared 0329029 Mean dependentwvar -24113 76
Adjusted R-sguared 0.236935 S.D. dependentwvar 7699371
S.E. of regression B72567.9 Akaike info criterion 29.90884
Sum squared resid 2.31E+13 Schwarz criterion 30.19054
Log likelihood -874.2108 Hannan-Quinn criter. 30.01880
F-statistic 3572747 Durbin-\Watson stat 1.592436
Prob(F-statistic) 0.003349
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