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Abstract Keywords
This study aims to analyze and predict the economic growth of Algeria during the period

(1980-2020), and we have chosen the growth rate of per capita GDP as an indicator for

measurement, GDBH, and in the forecasting process we have relied on the Box-Jenkins Economic

methodology as one of the most famous and most effective methods used in this field. And growth ;

by passing through all the stages of analysis on which this methodology depends, the results ~ Box Jenkins;

showed that the appropriate model for representing the data of this series is the ARIMA forecasting;

(1,1,0) model, which proved effective in predicting the short-term, and finally we performed Algeria.

the process of predicting the growth rate of per capita GDP for the next five years (2021-

2022-2023-2024-2025).
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Mean 0.431387
Median 0.980210
Maximum 5.840905
Minimum -6.826964
Std. Dev. 2.624519
Skewness -0.552646
Kurtosis 3.202749
Jarque-Bera 2.157244
Probability 0.340064
Sum 17.68686
Sum Sq. Dev. 275.5239
Observations 41
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AtLevel
SOPH
With Constant t-Statistic -2.9327
Prob. g.0505
With Constant & Trend t-Statistic -2.6851
Prob. 0.2478
no
Without Constant & Trend t-Statistic -2.9332
Prob. 6.004%
At Firse Difference
G(GDPH)
with Constant t-Statistic —7.8548
Prob. 8.0000
With Constant & Trend t-Statistic 77447
Prob. 8.0000
Without Constant & Trend t-Statistic 77459
Prob. 8.0000
UNIT ROOT TEST TABLE (ADF)
At Level
SoPH
Afith Constant t-Statist 27945
Prob. 6.06871
Aith Constant & Trend t-Statist -1.1908
6.8982
no
Aithout Constant & Trend t-Statist -2.8180
Prob. 0.0060
At First Differencs
S(GDPH)

777777

Motes: (*)Significant atthe 10%:; (*)Significant at the 5%; (***) Significant atthe 1%_ and (no) Mot Significant
“MacKinnon (1996} one-sided p-values
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1980 1985 1990 1995 2000 2005 2010 2015 2020
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[T laaiagep-ater
Sample: 1980 2020
Included observations: 41

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

0464 0464 94724 0002
0.318 0132 14057 0.001
0267 0101 17373 0.001
17.624 0.001
0067 0034 17844 00032
0100 0078 18351 0005
0.133 0110 19.272 0.007
19849 0011

9 -0.186 -0.166 21762 0010
10 -0.214 -0.0¥6 24.3732 0.007
11 -0.164 0161 25853 0007
12 -0.200 -0.136 28.384 0.005
13 -0.102 0009 29042 0008
14 0122 -0.126 20011 0.008
15 -0.299 -0.134 36.076 0.002
16 -0.210 0022 2329199 0001
17 -0.315 -0.213 46474 0000
18 -0.17¥8 0.060 45.901 0.000
19 -0.087 0018 49504 0000
20 -0.056 0.012 49.768 0.000
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Schwarz (SC) , Akaike (AIC) Lulae JDA (po Hlidis Wl Y) ¢
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Model Selection Criteria Table
Dependent Variable: GODPH
Date: 0414122 Time: 02:06
Sample: 1880 2020

Included observations: 41

Model LogL AlC* BIC HQ

(1,0y0,0) -9078638388 4574970 4700353 4620628
(1,130,0y -90.509917 4610240 4777418 4671117
(2,000,0) -90.541739 4611795 4778972 4672672
(0,1y00) -92.439892 4655604 4780938 4701262
(2,1)0,0) -90.508145 4658934 4867906 4.735030
(0,0M00) -97.231078 4840540 4924129 45870979

EViews 12 zaliyn clajie Jo laldie) Qi) dae) (10 1 jacadll

162




168-151 :a ¢ 2022¢(02) 2:c «(08) s :JBAES

z3sall a5 ¢ ARIMA (1,1,0) 58 cplmall (i s z3gad il o ey oBlel Jsand) DA (1
cleaY) laall =il e 2l gl Jana sady osill JiaY)

LoDl 3 saill Lyl U SN iy LS 1(2) JS

Akaike Information Criteria
4.85
4.80
.75
4.70
4.65 T X
1
! i
a.60 ' ! . |
1 1 ! 1
T i I ! 1
4.55 ; ! ! : i
E=1 = = = = =
= = = = = S
= = Ll = s =

EViews 12 zalin clajie Jo kel Qllall slae) e 1 jaadll

D g8l gz dgail) b s 303

L8 danmse 4niling ¢ dilabea iy as8i Cisa P,0,0 (0 IS A daiy @l sl m3sail s aay
L ) el

ARMA(1,1,0) Juail¥) z3saill yai geilis 2 (5) Jgaad)

[meiml )

Method: ARMA Maximum Likelihood (BFGS)

Drate: 04/M14/22 Time: 02:06

Sample: 1980 2020

Included observations: 41

Convergence achieved after 3 iterations

Coefficient covariance computed using outer product of gradients

Wariable Coefficient Std. Error t-Statistic Prob
c 0121270 0.818509 0.148160 0.8830
AR(1) 0.577872 0.158208 3.652600 0.0008
SIGMASQ 4859036 1.049857 4628282 0.0000
R-squared 0.2769329 Mean dependentwvar 0.431387
Adjusted R-squared 0.238884 S.D. dependentwvar 2.6245189
S E. ofregression 2 289682 Akaike info criterion 4 574970
Sum squared resid 199.2205 Schwarz criterion 4 700353
Log likelihood -90.78689 Hannan-Quinn criter. 4 620628
F-statistic 7277187 Durbin-Watson stat 1.880000
Prob(F-statistic) 0.002110
Inverted AR Roots .58
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T T
Sample: 1980 2020
CQ-statistic probabilities adjusted for 1 ARMA term
Autocorrelation Partial Correlation AC PAaC @-Stat  Prob
q T | 1 -0.057 —-0.057 O 1442
! 1 . 2 o0.027 O.02a 01770 o674
| =] ' = 2 04196 0200 19607 0375
H 1 d 4 -0.096 -0.077 24015 0493
L| o 5 -D.016 -0.039 24143 0.660
| 1 ' (= o.008 -0.029 Z2a172 o789
=1 v ¥ 0.221 0.270 49527 0550
H 1 H 8 -0.147 -0.138 5.1099 o527
2| v o 9 -0.089 -0.140 6.5439 0.587
H |‘ 10 -0.118 -0.247 ¥.3318 o502
| v 11 -0.012 ©0.131 7.3404 0.693
ﬂ 1 - 12 -0.132 -0.102 8 4061 0.6877
=] | 13 0.070 ©0.133 87134 0727
- 1 ﬂ 14 o067 -0.092 90071 o772
] L | 15 -0.217 -0.094 12191 0.591
. 1 | 16 0.055 -0.004 12 405 O 6548
=] + 17 -0.260 -0.208 17.379 0.362
q 1 ﬂ 18 -0.061 -0.095 17 664 o410
| oo 19 -0.040 -0.073 17.795 0.469
| 1 h 20 -0 006 o024 17 . 798 0.536
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Series: Residuals
Sample 1980 2020
Observations 41

Mean 0.043470
Median -0.080403
Maximum 3.783614
Minimum  -6.358102
Std. Dev. 2231272
Skewness  -0.367626
Kurtosis 3.231509

larque-Bera 1.015395
Probability 0.601880
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AR roots

GDPH: Inverse Roots of AR/MA Polynomial(s)
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8 Forecast. GDPHF
6 Actual: GDPH
Forecas t sample: 1980 2020
& Adjusted sample: 1981 2020
i included observations: 40
/ Root Me ed Error 2659089
o/ : C—_ 1 2177416
- or  119.6223
-2 0.920035
3 0.029464
n 0774802
- on 0.195733
1087407
2 182 1145
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GDPH Clgiad
-3.893919234619901 2021
-2.198995110771304 2022
-1.219545977032385 2023
~0.6535497816371431 2024
~0.3264764481001705 2025
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