Lo gl K19 o ghald 015 gt dnalr
Lhadt bty 48
Ayt Syt 487
(k! sladY) o

(b)) dad) SLaBY) B prlell s o oS5 En

L Olgay
Laped) )aaiy) g Aia J) Judld) 73 gad (A LY
Clasiall anay udll) gﬁ

(#2013 — 1995) 38 (e Aaall (mu¥) allas d ge Al A 2
The Comparison between time series and simple linear
regression models in forecasting Sales VVolume
Case study of El-obied Modern Mills (1995 - 2013)

J-;«Lo.wl CJ.O.A Jesle )Syj

JeSul 31,50

-2014



Jogaud



LS J
AA@AR $)URROOR O $Yo L))
rNOwe o HGOLHRAOD 4xvV0CHR
ORx €CHOVOXIOww (& 608OA0
RO AOQ RN €5V €
6 OOQHE ¢ KO R L.
2 B I SYOADEADohe
N.Or=> ¢ SN IR OB ORI
<OXAONA TATERAR HEN 1wO+Q
PAAWNRODL o 68 BIoFAT=4606
6 OO KA ¢KORNEL -+ RO O €00
2 ARRS SQARTGONEAN
N.Or=> ¢ SN IR OB ORI
0. 00K <RLeN A9, 10D+ @
VO OCG e SR AZEL 224 N©)
B A 40€OGLDe0 000N ¢

((

R & Bow
(49-47) &Y Caw sy 5y

- elaal



Uiy Aol sa aleadi b (e eV padill g ol oy = 3l
dagh ) el ) Can) 138 (sal

" o

e ) ol Byt 5 Llal) 8 iles (o)
o A

e Jeleallg e il Lali iy Y 3

<) g3 93 A )

Jatiaall 33k 31 ,l0

eNaY) 3Bl

Cralain) Lo dal 5l agale lay (e Eulgs (3l
£ 31 5 £ Baal)

128 aSal ¢ Gl 138 21 A) A Gslai s aale (e JS
o) siall Jaall

caalll)

My g S



al Lo i) alea camy (a5 JB (e ) el S
oY) 8 Les Ol slandl 8le i o e iy g ¢ aley
i dlae) bl aalo e JSI AN A
R gl Azl (e Ay ¢ il N Al sl

B PEEPEN PRTENARE 1 PR AL

11e] Gleaa 5l § A0ailly dda gunall Al Led cils Al
Al S 33LLY) aead KA (lall (L s Gl
M\j‘zjjmjujmwwahhngmj\j

IRl Aaad) ) allas A8 A

PSRN

1995) e sl (3 anad) Jan¥ olas 88 Slas et 2yl el
55%% U35 SPSS-V16 zsbig E-VIEWES sl plisicnl 2oy (12013 —
Olal i gy BN & oy Zndl Akl 23585 Ja s JUE] 2348
o eilly 52) 338 SV aseil] Jposl) 3 eSS &ly Al
Al sl Lt ome ALE Lod UL B e o8 o) gl 31 snall O]
. (R?=035) & il o ALY 30ad Byl 303l Lan

> @ Specter modeler L plascal da sl 2l 358 U

c ARIMA (0,1,0) £35¢ 58 UL angk) sV 2350 O (15 SPSS16



i USU Ly g (R2=0.78) cth o pncdal) azed 3 1AL 308 B 529
i LS sl el

Ot ) SN OLE s T (3 i L) o & HT cdef

o) sh] OB s sl Solpial) Jsm 23S Slaglall i3s3 ade of il

e ades 3@ SV 0K d)

Abstract

The study analyzed the sales of El-obied modern mills
company in period (1995 - 2013) by using E-views and SPSS-
v16 programs for form simple linear regression model and time
series And then making comparison between them to achieve
the objectives of the study, which lies in the access to the most
powerful model in the prediction and interpretation .

The problem which faced the study, data did not take
specific directionally pattern which led to the weakness of the
explanatory power of the regression model where the value of
(R2=0.35).



The time series model after using the option Specter
modeler in the statistical package spss versionl6 was found
appropriate model for the nature of the data is ARIMA (0,1,0)
model. Its exceeds the regression model in explanatory value
amounted (Rz = 0.78), which predicts the any value by each

previous value as best estimate.

The most important result of the study that when the
absence of causal relationships between variables, or
unavailable enough information about the explanatory variables

, The time series to be a most accurate in forecasting process .
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(1) doy R
1021574 1995 1
4584102 1996 2
5077273 1997 3
7898753 1998 4
6643453 1999 5
1433743 2000 6
668234 2001 7
871899 2002 8
1307160 2003 9
1064062 2004 10
816644 2005 11
1460444 2006 12
2589592 2007 13
6507675 2008 14
7552921 2009 15
7895865 2010 16
10569320 2011 17
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13994642 2012 18

15280767 2013 19

D (p2013 — £1995) o plseW I 35 lae Ul (1-3) o3, g
(r2013s5udl i) dadt 21 o lls iS5 el

[ Equation: EQD1  Workfile: SEARCHINEW125 [ =

‘u"lew1 Procs |Objeu:ts | Print ] MName | Freeze | Estimate] Farecast | Stats1 Resids |

Dependent Variable: X
Method: Least Squares
Date: 0913714 Time: 06:54
Sample: 1995 2013
Included observations: 19

Wariable Coefficient Std. Error t-Statistic Prob.

C 322396.4 1809473, 0178171 0.8607

T 479540.0 158701.3 3.021651 0.0077
R-squared 0.349416 Mean dependent var E117796.
Adjusted R-squared 0311146 S.0. dependent var 4565144
S_E. of regression 3788942  Akaike info criterion 33.23237
Sum sqguared resid 2 44E+14 Schwarz criterion 33.33179
Log likelihood -313.7075  F-statistic 9.130374
Durbin-VWatson stat 0326972 Prob(F-statistic) 0007691

L) L) LY 2358 8alas (1-3) 3 domes

[ Equation: EQO1  Workfile: SEARCHLMNEW125 = || 3]

‘u"lew] Procs |Objec:ts] Pririt | Namel FreezeJ Estimate | Forecast |Stats{ Hesids]

2000000
Foregast: XF
e X
L T T S
‘___,«—-"'_" Inclede observations: 19
10000000 ] __._—--=-7'7
Root Mean Sguared Emor 3583580,
Mean Absolute Error J0SES35,
00000 Mean Abs. Percent Ermor 159. 7228
- Theil Inequality Coefficient 0.288032
LE T & B roportion 0.000000
o R AT o2 Proportion 0. 256581
_E000000 i i Cowariance Froportion  0.743018
BRI o o e s S S e e P

—XF ---+Z25E.
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O Graph: UNTITLED Workfile: SEARCHINEW125
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[ Series: SALES Workfile: SEARCHL

o8 =]

View | Procs | Objects | Print | Name | Freeze | Sample | Genr | Sheet | Stats | Ident | Line | Bar

Augmented Dickey-Fuller Unit Root Test on SALES

ADF Test Statistic -0.342295 1% Critical Value®
5% Critical Value
10% Critical Value

-3.8877
-3.0521
-2.6672

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(SALES)

Method: Least Squares

Date: 07/31/14 Time: 16:54

Sample(adjusted): 1997 2013

Included observations: 17 after adjusting endpoints

Wariable Coefficient  Std. Error  t-Statistic Prob.
SALES(-1) -0.054466 0159120 -0.342295 0.7372
D(SALES(-1)) 0.387150 0.286921 1.3459327  0.1987
C 593081.2 830384 5 0.714225 04868
R-squared 0129540 Mean dependent var 6292156
Adjusted R-squared 0.00518% S.D. dependent var 2090348,
Z F nf renrcesinn MBAGLT  Aleaika info criterinn 2 NaG744

-~
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Model Description

Model Type

Model ID

X Model_1 ARIMA(0,1,0)

) o) 50 =501 (5-3) (3, s

Model Statistics

Number of

Model Fit statistics

Ljung-Box Q(18)

Stationary R- Number of
Model} Predictors squared R-squared RMSE MAPE Statistics DF Sig. Outliers
X-Model_1 0 1.557E-16 |.782 2.143E6 67.447 0 0
Bl All) 321 2500l Ssla| (6-3) o3) s
ARIMA Model Parameters
Estimate SE t Sig.
X-Model_1 X No Transformation Constant]7.922E5 5.050E5 1.569 .135
Difference]1
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Forecast
Model 2014 2015 2016 2017 2018
X-Model 1  Forecast 2.E7 2.E7 2.E7 2.E7 2.E7
uCL 2.E7 2.E7 3.E7 3.E7 3.E7
LCL 1.E7 1.E7] 9827747 9408688| 9133745

For each model, forecasts start after the last non-missing in the range of the requested estimation
period, and end at the last period for which non-missing values of all the predictors are available or
at the end date of the requested forecast period, whichever is earlier.

el AL 358 il s G ) (8-3) 13, it

X YEAR_ DATE_ Predicted_X_Mo
del_1

1 1021574 1995 1995 .

2 4584102 1996 1996 1813751
3 5077273 1997 1997 5376279
4 7898753 1998 1998 5860450
5 6643453 1999 1999 8690930
] 1433743 2000 2000 7435630
7 668234 2001 2001 2225920
8 871899 2002 2002 1460411
9 1307160 2003 2003 1664076
10 1064062 2004 2004 2099337
11 816644 2005 2005 1856230
12 1460444 2006 2006 1608821
13 2580502 2007 2007 2252621
14 6507675 2008 2008 3381769
15 7552021 2009 2009 7200852
16 7895865 2010 2010 8345008
17 10569320 2011 2011 8688042
18 13994642 2012 2012 11361497
19 15280767 2013 2013 14786819
20 2014 2014 16072944
21 2015 2015 16865122
2 2016 2016 176572099
23 2017 2017 18449477
24 2018 2018 19241654

arima 2 sal 4ad giall Al

83

[ Series: XF Workfile: SEARCHINEW... [-—= |- &

View | Procs |Objects | Print { Name | Freeze] Edi‘t'h'"-l Smplﬂ’-l Le

XF

Last updated: 09/13/14 - 06:55

Modified: 1995 2018 /V eq01 forecast xf

1995 801936.4
1996 1281476.
1997 1761016.
1998 2240556,
1999 2720096,
2000 3199636,
2001 IBTITE.
2002 4158716,
2003 4638256,
2004 5117796.
2005 5597336.
2006 6076876,
2007 6556416,
2008 7035956,
2009 7515496,
2010 7995036,
201 8474576,
2012 8954116.
2013 9433656.
2014 9913195,
2015 10392735
2016 10872275
2017 11351815
2018 11831355
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