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Abstract

The aim of this study is to predict the
production of thermal electricity in
Algeria until 2030, using the
econometric methods through the Box-
Jenkins to determine the frequency of
electricity production in the future.

The study concluded that production of
thermal electricity in Algeria is
increasing rapidly in turn can be
explained by the need to meet a growing
electricity demand.

Keywords: Electricity; Production of
thermal electricity; Prediction of
electricity  production; Box-Jenkins
methodology.
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Date: 01/10/21 Time: 23:26
Sample: 1990 2019
Included observations: 30

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

I

OO~ WA =

0.893 0.893 26.406 0.000
0.794 -0.018 48.026 0.000
0.683 -0.111 64.632 0.000
0.581 -0.028 77.099 0.000
0.477 -0.069 85.830 0.000
0.379 -0.042 91580 0.000
0.289 -0.031 95.059 0.000
0.199 -0.066 96.794 0.000
0.130 0.022 97.564 0.000
10 0.057 -0.075 97.719 0.000
11 -0.009 -0.045 97.722 0.000
12 -0.075 -0.066 98.023 0.000
13 -0.132 -0.036 99.012 0.000
14 -0.188 -0.060 101.14 0.000
15 -0.236 -0.037 104.71 0.000
16 -0.281 -0.057 110.11 0.000
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With Const

With Const

Without Co

With Const

With Const

Without Co

With Const

With Const

Without Co

With Const

With Const

Without Co

peth ol 2,1 iV ol jles) g5 o6 13 o35 J gk

At Level

t-Statistic
Prob.

t-Statistic
Prob.

t-Statistic
Prob.

PETH
13.9554
7.0000
nO
0.3060
0.9977
no
38.1077
0.9999
no

At First Difference

t-Statistic
Prob.

t-Statistic
Prob.

t-Statistic
Prob.

AtLevel

t-Statistic
Prob.

t-Statistic
Prob.

t-Statistic
Prob.

d(PETH)
-5.0877
0.0003
-10.0421
0.0000

-1.2070
0.2027
no

PETH
44873
7.0000
no
-0.2607
0.9879
nO
7.3051
7.0000
no

At First Difference

t-Statistic
Prob.

t-Statistic
Prob.

t-Statistic
Prob.

d(PETH)
-1.9222
O0.3777
no
-8.2244
0.0000
-0.3502
O0.5492
no

UNIT ROOT TEST TABLE (PP)

UNIT ROOT TEST TABLE (ADF)

Notes: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1%. and (no) Not Signifi1
*MacKinnon (1996) one-sided p-values.

This Result is The Out-Put of Program Has Developed By:

Dr. Imadeddin AlNfosabbeh

College of Business and Economics
Qassim Universiy-KSA
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Date: 01/10/21 Time: 23:28
Sample: 1990 2019
Included observations: 29

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
A T 1 -0.001 -0.001 9.E-06 0.998
(I | [ | 2 0517 0517 89028 0.012
| - 3 0.073 0.101 9.0893 0.028
T s I 4 0264 0.001 11.601 0.021
T s = 5 0278 0278 14.496 0.013
I O = 6 0.025 -0.141 14520 0.024
@ o 7 0.146 -0.189 15386 0.031
I o 8 -0.063 -0.054 15557 0.049
- I 9 0104 0.021 16.045 0.066
N cofo 10 -0.030 -0.030 16.089 0.097
I I 11 0.053 0.084 16231 0.133
T - I 12 -0.104 -0.076 16.800 0.157
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dpeth al ol aall w5 Jlasl 1(6) o3, Ko

Series: DPETH
7 4 Sample 1990 2019
Observations 29

5 Mean 2099.441
Median 1537.000
4 Maximum 4967.000
Minimum 126.0000
3 4 Std. Dev. 1510.158
Skewness 0.686152
25 Kurtosis 2166145
" Jarque-Bera  3.115728
0 Probability 0.210585

0 500 1000 1500 2000 2500 3000 3500 4000 4500 5000

Eviews 10 wb ot 2 1 jaall

glasY Cles pos Hyt Vg = 00 (bl 25 3 ety SKewness L)
1

E

0.6861
Bi 0 = = 0.0096

BB

bl allldion st HitVyp = 0 ae 4 s 2y 1] < 1.96 L

Hy:Vy = 0 (rek) mblidh 2.0 3 jLaxy Kurtosis jLa)
BZ -3 2 1661 — 3

TE R

Akl mdel) lalidt o 5 s V) > 1.96 L
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= 2.1238
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Model Selection Criteria Table
Dependent Variable: D(PETH)
Date: 01/10/21 Time: 23:50

Sample: 1990 2019
Included observations: 29

Model LogL AIC* BIC HQ

(2,0)(0,0) -247.421675 17.339426 17.528018 17.398491
(1,4)(0,0) -245.064251 17.383741 17.713778 17.487105
(0,4)(0,0) -246.126683 17.388047 17.670936 17.476644
(2,1)(0,0) -247.361799  17.404262 17.640003 17.478093
(3,0)(0,0) -247.376877 17.405302 17.641043 17.479133
(1,2)(0,0) -247.709572  17.428246 17.663987 17.502077
(0,2)(0,0) -248.954052  17.445107 17.633700 17.504172
(2,4)(0,0) -245.060280 17.452433 17.829618 17.570563
(3,1)(0,0) -247.181321  17.460781 17.743670 17.549378
(2,2)(0,0) -247.233982  17.464413 17.747301 17.553010
(4,0)(0,0) -247.364652 17.473424 17.756313 17.562022
(2,3)(0,0) -246.571886  17.487716 17.817753 17.591080
(0,3)(0,0) -248.585861 17.488680 17.724421 17.562511
(3,3)(0,0) -245.643583  17.492661 17.869846 17.610791
(1,3)(0,0) -247.708108  17.497111 17.780000 17.585708
(4,1)(0,0) -247.074622 17.522388 17.852425 17.625751
(3,2)(0,0) -247.147438 17.527410 17.857446 17.630773
(4,2)(0,0) -246.431125 17.546974 17.924159 17.665104
(0,0)(0,0) -252.919508 17.580656 17.674952 17.610188
(4,3)(0,0) -246.305148  17.607252 18.031585 17.740147
(1,0)(0,0) -252.919504  17.649621 17.791065 17.693920
(0,1)(0,0) -252.919506  17.649621 17.791065 17.693920
(1,1)(0,0) -252.143600 17.665076 17.853668 17.724141
(3,4)(0,0) -247.441397 17.685614 18.109947 17.818509
(4,4)(0,0) -247.337893  17.747441 18.218922 17.895103
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Dependent Variable: D(PETH)

Method: ARMA Maximum Likelihood (BFGS)

Date: 01/10/21 Time: 23:50

Sample: 1991 2019

Included observations: 29

Convergence achieved after § iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.
C 2036.734 590.6573 3.4438249 0.0020
AR(1) -0.025972 0.134485 -0.193120 0.8484
AR(2) 0.600146 0.170346 3.523106 0.0017
SIGMASQ 1461164. 5597021 2.610610 0.0151
R-squared 0.336419 Mean dependentvar 2099.441
Adjusted R-squared 0.256789 S.D. dependentvar 1510.158
S.E. of regression 1301.902 Akaike info criterion 17.33943
Sum squared resid 42373745 Schwarz criterion 17.52802
Log likelihood -247.4217 Hannan-Quinn criter. 17.39849
F-statistic 42247387 Durbin-Watson stat 2.035544
Prob(F-statistic) 0.015123
Inverted AR Roots .76 -79
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Date: 01/10/21 Time: 23:59
Sample: 1990 2019
Included observations: 29

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

-0.109 -0.109 0.3784 0.538
0.175 0.165 1.3950 0.498
0.103 0.143 1.7644 0.623
-0.154 -0.168 2.6174 0.624
-0.086 -0.176 2.8956 0.716
-0.144 -0.139 3.7115 0.716
-0.129 -0.081 4.3940 0.733
-0.107 -0.082 4.8852 0.770
-0.038 -0.031 4.9503 0.839
10 -0.116 -0.140 558380 0.849
11 -0.089 -0.190 5.9850 0.874
12 -0.010 -0.102 5.9900 0.917

....l

WO~ DM WK =

_._l_.-.l.l..-..l..-.
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Series: Residuals
74 Sample 1991 2019
Observations 29

5 Mean 65.70404
Median -27.48503
4 Maximum 2862.034
Minimum -1590.127
34 Std. Dev. 1228.363
Skewness 0.525262
24 Kurtosis 2423712

Jarque-Bera 1.734816
0 Probability 0.420039
-2000 -1000 0 1000 2000 3000
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Abstract Keywords:
The aim of this study is to predict the Electricity:

production of thermal electricity in |p.oq,ction of thermal electricity’

Algeria  until 2030, using  the |pregiction of electricity production:
econometric methods through the Box- | g,y _jenkins methodology.

Jenkins to determine the frequency of
electricity production in the future. JEL Classification Codes : C13, CO1
The study concluded that production of
thermal electricity in Algeria is
increasing rapidly in turn can be
explained by the need to meet a growing
electricity demand.
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