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Analyzing the Cyclical Behavior of Electricity Sales in the
Presence of Seasonal Fluctuations Using SARIMA Models
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Abstract :

This paper aims to analyze the cyclical behavior of electricity sales (low-tension)
oriented housing sector in the presence of seasonal fluctuations from January, 2006 to
February, 2013 using the SARIMA models. The forecasting results show that the proposed
model has better performance over the random walk model for short horizons and the
informational shocks have transitory effects on electricity sales. We find also that the
monthly fluctuations affect the forecasting and the decision-making because the SONELGAZ
Company monopolizes the electricity market in Algeria and there is no competitive

advantage.
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