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Abstract: The research aims to study "Box Jenkins" models in forecasting
investment in renewable energy and combustible waste in Algeria. Therefore,
through this study, we will try to model the chain of investment in renewable energy
and combustible waste in Algeria during the period 1971-2014, and predict it in the
future in the horizons of 2024, The study concluded that investment in renewable
energy and combustible waste is expected to decrease to 350 million kilograms of oil
equivalent, horizons of 2024.
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(7) &) Jsaall asizmsy LS (0.3) zisall 5o zigar Juail 1Al zigai-3
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Jeriwd <l liys (A8 Jlaw Ja)3) jhall e aling Y Lgiea cilgadll S Jal
Clgmdll 3 33 JalgyY) Ally clebaad 400 dygiaall dulyl Ljung-Box L
G senll g dad AT (LB)iisunal) HLoa¥) dilias) G5 Cum o3el 20 o B
LB=11,383 :cua odef Jill

51 0,836 JlaiaY) iy (31,41) aaop S0 ganal) dplany) (o Ji a5
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Sample: 1972 2014

Included observations: 43

Convergence achieved after 12 iterations

Coefficient covariance computed using outer product of gradients

Variable Coeflicient Std. Error t-Statistic Prob.
C -5.012847 172.5911 -0.029045 0.9770
MA[1) -0.266203 0169296 -1.572411 0.1241
MA(2) -0.012069 0176712 -0.068300 0.9459
A3 0.568691 0.090269 6.299946 0.0000
SIGMASO 5772085 85632 13 6.740560 0.0000
R-squared 0.333208 Mean dependent var -2 486512
Adjusted R-squared 0.263019 S.D. dependentvar 941 4142
S.E. of regression 808.1813 Akaike info criterion 16.36814
Sum squared resid 24819965 Schwarz criterion 1657293
Log likelinood -346.9151 Hannan-Quinn criter. 16.44366
F-statistic 4747320 Durbin-Watson stat 2062520
Prob(F-statistic) 0.003319
Inverted A Roots 51-T00 51+ 700 -75

.Eviews(V10) galin clada @ jdadll

Aol sl A BNy A LU Al $(8) Ay Jsad)

Sample: 1971 2014
Included observations: 43
C-statistic probabilities adjusted for 3 ARMA terms

Autocorrelation Partial Correlation A PAC Q-Stat Prob
[ . [ 1 -0.035 -0.035 0.0575
1 1 1 1 2 0008 0006 00801
[ = [ = 3 0.095 0.096 05012
[ = [ = 4 0095 0103 09486 0330
[ B [N 5 0.060 0.068 1.1245 0567
[ = [ = 6 -0.099 -0.107 1.6522 0.648
L i L = 7 0124 0097 24728 0650
[ = [ = g8 0117 0111 32327 0664
L = . g o 9 -0.088 -0.077 326725 0721
[ s [ 10 -0.170 -0.198 53732 0615
! ! [ 11 0.008 -0.038 53775 0717
oo ropo 12 0.049 0.035 55268 0786
g 1 ! 12 -0.082 -0.020 59559 0819
! 1 oo 14 0.010 0.056 59622 0876
L = [ = 15 -0.112 -0.146 6.8338 0.868
[ R ropo 16 0.060 0.029 7.0926 0897
[ s [ = 17 -0.171 -0.111 9.2625 0.814
L g o 18 -0.133 -0.087 10641 0OT78
[ = . [ s 19 -0.092 -0.156 11.321 0789
[N [ . 20 -0.027 -0.029 11.283 0836
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dgladll jlid) oay cblaa) AW ) Las jadi. Tiselll g cladl-4
cob L zdgall 35 apdall aysills 8 phally Aaba) ALl oy 40ladl)
r AU LY DA el zsall o ST K 1AbAl lasl 1-4
saill Akl Ly i) L) 1(8) e s
Ramsey RESET Test
Equation: HG

Specification: D(RE) C MA(1) MA(2) MA(3)
Omitted Variables: Squares of fitted values

Value Df Probability
t-statistic 2.987154 37 0.0050
F-statistic 8.923091 (1, 37) 0.1050
Likelihood ratio 9.835718 1 0.0017

WARNING: the MA backcasts differ for the original and test equation.
Under the null hypothesis, the impact of this difference vanishes
asymptotically.
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Residual Actual

Fitted \

8
Series: Residuals

& | Sample 1971 2014

6 Observations 44

5 | - L Mean 0.017558
Median 0.015365

4 Maximum 0.745857
Minimum -0.850548

3 Std. Dev. 0.338751

Skewness 0.011506
24 Kurtosis 3.108424
4 r [ Jarque-Bera  0.022523
0 Probability 0.988802
T T T 1
4 06 0

0.8 -0.6 -04 -0.2 0.0 0.2 0 8
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Cua Jarque-Bera Jlial aladiuly Gise sl el gyl Japd o Jaadls
oy Jaque-bera =0,0225<5,99 dad P (s Aygine pe Jlaal) dad
a5 las 3 e STKUItOsis ise of WS ¢ aplall sl o z 35ail sy o
G sl Cage a5 Skewness Lise of LS ¢ Jaia¥l anigll mhlis axe )
Slie ARCH il agmss Gy judy 8 Jlaia¥) agysill halis axe
t sl Jsanll 3 learia i Sy 2024 (BT 5l 4 (ageads D55
(il (S 23S ¢y gila) 2024 A (381 50 il () b Jsaad)

2018 | 2017 | 2016 | 2015| 2014 | 2013 | <lsiud

387,99 393 | 398,02 | 403,03 | 408,04 | 413,06 | adgl

2024 | 2023 | 2022 | 2021 | 2020 2019 | clsgiw

357,91 | 362,93 | 367,94 | 372,95 | 377,97 | 382,98 | adgil
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Lalial) o) b lldy it 1 85e a3 sle 350 e ) (misil 2024-2014
A e

P EL

B e bzl DA e saaiall il Dlaiad & el @il
aiy edatill ALY ) Lpel) dpmingy (shpe Jadll adula of ¥ .0 2030-2011
CYare 5 Y sl dseall e gy disall e diigie malyll cilabis
sl e dh allad) bugiall e el JS samy sl il 8 L)
ALl nm o e say gl i (Se zises Gy 2024 Gl Lealiss
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il (e degene ) Ayl Cilags
sl A ) Jalpe E6 )50l AL cillaily sadaiall d8UaY kit agd -
by 1,65 & daill Cuieliaiy 00 2,65 il (g5t g Jaray <y 31 1989-1971
&gt Jaea iy LS 32 2007-1990 (e saiaall Al Alsjell Sijaaig
2014-2008 (o ) dsjell cdyes By 6,8 o dadll cueloais %14,06

922,98 Jozar Lusguna Lalads)

(AR=0, MA=3) Cua I3 lasi¥) aiis 8 e dushydll Jae dualud) -

e Adlall sl Eall b (3l nDU AL Cullisly samiall 8Ll (g ghne gy
LAl @) yiell 3aaaiall Adlal) ol gl

&) 2024-2014 5580 Pa )00 ALEH el sasial el mist -
Al e Blial) ) 8 i S € (e 350 s

Jaalmall daild

- bourbonnais, Régie, économétrie. (paris: 3éme édition, dunod, 2000).

- O. Edenhofer, R. P.-M. (2011). renewable energy sources and climate
change mitigation : summary for policymakers and technical summary,
geneve, intergovernmental panel on climate change. united kingdom, new
york, NY, USA: cambridge university.
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.(2002

iliall Ala Ll dolvice dlb Lk Gdai 6 soaakal ClELL) s cagd Albe -
2010 (il gy dene daals 1 iljad) cAlsdl) . 0laBY) aglell 605950 dag

b Al il Aatil) (3ail sl iind LAS Baaaiall U ysee Jlen ¢ yee (g Akl -
Laill] Gaing 8 saaaial) Ol Clasilin) Jea gsalsl) sl alel] il ¢ )il
el (25200 dxala 2018 Uy 4124 (23 a5y cdoltivualf

(2012 cadal) la ¢1da 1Y) ¢ bl SLaBY/ (5pda ¢ And dena -

Ll uyd el 8 saoaid) bl g olanadl L) slady) ¢ alie deaa -
2015 (Laasll Baladll ¢Aullally LolaB) bl )all dlae 2021 36
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