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Forecasting the size of the sheep meat market gap in Algeria by the end of 2021 using

the Box-Jenkins method.
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Abstract:

This Article aims to predict the size of the market gap for sheep meat in Algeria, the horizons
of the end of the year 2025, as we devoted our study to Relizane province as a case, and to
reach this goal we dealt with giving light on some concepts related to the market process
according to supply and demand, either in application and by relying on the Box-Jenkins
method For its four phases, we found that the type of the predicted model was of the shape
ARMA, and this is due to the degree of stability of the chain in the original, as for the
transactions they were, and the quantities predicted until the end of the year 2025 are all
preceded by a positive sign, which indicates the existence of a surplus in supply.
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ARMA(1,1) ARMA(1,2) ARMA(1,3) ARMA(3,1)

R-squared 0,5795 0,5854 0,5936 0,5974

Akaike info criterion 22,99 22,98 22,98 22,97
Schwarz criterion 23,06 23,08 23,09 23,08
Durbin-Watson stat 1,94 2,02 2,01 1,99
ARMA(3,2) ARMA(3,3) ARMA(3,4) ARMA(3,5)

R-squared 0,5974 0,6368 0,6437 0,6441

Akaike info criterion 22,98 22,91 22,91 22,92
Schwarz criterion 23,11 23,06 23,08 23,11
Durbin-Watson stat 1,99 2 1,98 1,98
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Dependent Variable: AEMVM
Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 03/06/23 Time: 14:52
Sample: 2008M01 2023M12
Included observations: 180
Convergence not achieved after 500 iterations
Coefficient covariance computed using outer product of gradients
Variable Coefficient  Std. Error t-Statistic Prob.
¢ 32876.85 12001.50 2.739395 0.0069
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AR(1) -0.192375 0.070968  -2.710750  0.0075
AR(2) -0.029206 0.072986  -0.400157  0.6896
AR3) 0.888908 0.066230  13.42149  0.0000
MA(1) 0.897450 0996512  0.900592  0.3692
MA(2) 0.677172 1.569063  0.431578  0.6666
MAG) -0.345566 0.465689  -0.742054  0.4592
MA(4) -0.124064 0.202634  -0.612255  0.5412
MAG) -0.039703 0.112030  -0.354400  0.7235
SIGMASQ 454E+08  7.91E+08  0.573756  0.5669
R-squared 0.644139 Mean dependent var 33916.65
Adjusted R-squared 0.623869 S.D. dependent var 35811.15
S.E. of regression 21962.81 Akaike info criterion 22.92731
Sum squared resid 7.62E+10 Schwarz criterion 23.11326
Log likelihood -1915.894  Hannan-Quinn criter. 23.00278
F-statistic 31.77710 Durbin-Watson stat 1.989631
Prob(F-statistic) 0.000000

Eviews zeliy alaseiuwly cnis Ll slael oo sl
sl e Guaatll zisedl Al LiSe ool Jpamdl @ amsll bl s e

AEM,, . =32876.8489877 -0.192375347906 AR(1)-0.0292060006099AR(2)+0.888908319933AR(3)+0.897450388547MA(1) JL'Z.”

+0.67717241219MA(2)0.67717241219-0.345566093179MA(3)-0.124063782742MA(4)-0.0397032879578MA(5)
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&)}ﬁ\ alylas | 148y ‘5\5.,.!\ Ul &f)ijM\ Slaslg C.S}A.LN pJL’.A Slas !l M e el
adall

ZEJJ-E-L[Q l:-‘-sa’b" C}}‘LLHI-LHI—” on H.SJL&U 1.3.4
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Residual Fitted
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3ol Flodl Slaspe Aidao dylydial yLis 3.3.4
Bl Slaspe Aludaad ipdly I Iolis¥l &1s 5 S

Eviews zoliys alaseiuly cnis Ll slael (o 1yuuall
20 ol e Ggamll Gloadl clasge dbudad Gixdl o 10 Lo &ls Jiey (05 )JSCadl
dolas ¢ o Byatuws lodl Slape b ol Sl W 4usSay by Byslie 5piie

prob(0.236) Jlas>¥l dcudy .[—j;ﬁ,+j§6]&ﬁl Jlme U515 Labane aas I Lol

Agda ellasSl o, idl bl (uils 3ayd ol T« =0.05 (10 Lalas 48T
1@l redadl w39l HLas| 4.3.4
(Blod) Al apdall aiseill (Gonin 6 JSCAS

24
Series: Residuals

20 Sample 2008M01 2021M12
Observations 168

16

12

8

Mean 234.4435
Median 1441.204
Maximum  46962.22

Minimum -82109.94

Std. Dev. 21361.51

Skewness -0.917232

III Kurtosis 5.434079

o 20000 400:). Jarque-Bera 65.02999

: I
Probability 0.000000

-80000 -60000 -40000 -20000
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:(BDS test) olualid! oldMaziwl ;Lasl 5.3.4
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BDS Test for AEMVM
/23 Time: 15:1506Date: 03/

Sample: 2008M01 2021M12

180Included observations:

Dimension BDS Statistic Std. Error  z-Statistic Prob.
2 0.091063 0.005729  15.89447 0.0000
3 0.157090 0.009140 17.18776 0.0000
4 0.196625 0.010923 18.00062 0.0000
5 0.215464 0.011426  18.85764 0.0000
6 0.221060 0.011058 19.99135 0.0000

Eviews zoliys aladeiuly cnis Ll slael (e s yuuall

die apbll asll Aoyl degall (o #S) (2 BDS dbian| ool oMlel (04) Jouzdl (e Lasdls
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el bl @ iall ALl8 olale ¥y § el g Sl 3 LX) agmll 3,85l

:(Theil test) LG ,Lis1 6.3.4

Soladll puad il Jalae. 7 SAI

120,000
e - - - Forecast: AEMVMF
Actual: AEMVM
80,000 Forecast sample: 2008M01 2021M12
Adjusted sample: 2008M04 2021M12
40,000 Included observations: 165

T Root Mean Squared Error ~ 34837.91
Mean Absolute Error  27108.88

0 Mean Abs. Percent Error  240.4106|
Theil Inequality Coefficient 0.426759

Bias Proportion 0.005151
-40,000 -

Variance Proportion 0.883882
Covariance Proportion 0.110967
-80,000 Theil U2 Coefficient 2.330815

08 09 10 11 12 13 14 15 16 17 18 19 20 21 Symmetric MAPE 77.29025

—— AEMVMF - #2S.E.
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Claude Demeure, Marketiing, Paris:DALLOZ, 1999.
M.Gauthy-Sinéchal et M. Vandercammen, Etudes de Marchés, Parus:BERTI, 2005.
J.Lendervie, et autres, MERCATOR, Paris,DALLOZ, 2000.
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