2023 :ﬁjzﬁ J.@..iJ/OZ a4s (09: s a3 ol &elE s

2021-1990 358 I 5131 g3laBY godl o g3laBY) aygdl G

The impact of economic diversification on Algerian economic growth
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Abstract:

This study aimed at analyzing and measuring the impact of economic diversification on
economic growth in Algeria during the period 1990-2021. The sectors dependent on the gross
domestic product, where a multiple linear regression model was formed based on the Eviews
program to study the phenomenon, it was concluded that the degree of economic
diversification is weak despite the state’s attempts to achieve this, and that there is a positive
and significant effect between the gross domestic product and the added value of the
agricultural, industrial and commercial sectors, While the impact was negative with the
services sector.

Keys words: Economic diversification, Gross domestic product, Pivotal sectors, Multiple

linear regression, Eviews program.
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14 Sample 1550 2021
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Phillips-Perron Unit Root Test on GDP

Mull Hypothesis: GDP has a unit root
Exogenous: Constant

Bandwidth: & (Mewey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic 2629283 1.0000
Test critical values: 1% level -2 661661

5% level -2.960411

10%% lewvel -2.619160
*Mackinnon (1996) one-sided p-values.
Residual variance (no correction) 2 58E+12
HaAC corrected variance (Bartlett kernel) 8.22E+11

Phillips-Perron Unit Root Test on COM

rMull Hypothesis: COM has a unit root
Exogenous: Constant
Bandwidth: 2 (Mewey-West automatic) using Bartlett kernel

Adj. t-Stat FProb.*

FPhillips-Perron test statistic 0156392 09550
Test critical values: 1% lewvel -3.661661

5% lawvel -Z2.950411

10% level -2.519160
*MacKinnon (1996) one-sided p-values.
Residual variance (no correction) 1.682E+10
HACZ corrected variance (Bartlett kernel) 1. FOE+10

L]
a

Phillips-Perron Unit Root Test on ARGI

MMull Hypothesis: ARGI has a unit root
Exogenous: Constant
Bandwidth: 4 (FRewey-West automatic) using Bartlett kernel

Adj. +-Stat FProb.*
Phillips-Perron test statistic 2. 417533 1.0000
Test critical values: 1% level -2.661661
5% level -2.960411
10% level -2.619160
“Mackinnon (1296} one-sided p-values.
Residual variance (no correction) 3. 60E+09
HAC corrected variance (Bartlett kernel) 5.36E+09
3 Phillips -Peaerron Unit Root Test on IND

rMull Hypothesis: IND has a unit root
Exogenous: Constant
Bandwidth: 2 (MNewey-West automatic) using Bartlett kermel

sdf. t-Stat Prob.™

Phillips-Perron test statistic 1. 4F5590 0.9988
Test critical values: 1% laevel -3 661661
5% lewvel —2.950411
10% lewvel —Z2. 619160

*MackKinnon (1996) one-sided p-values.

Residual variance (no correction)

4 05E+0S
HAC corrected variance (Bartlett kermne1)

F.60E+D2
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Phillips-Perron Unit Root Test on SERW

Mull Hypothesis: SERY has a unit root
Exogenous: Constant
Bandwidth: 0 (Mewey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic 1.907544 0.9997
Test critical values: 1% level -2.661661

5% level -2.960411

10% level -2.619160
*Mackinnon (1996) one-sided p-values.
Residual variance {no correction) 1.04E+09
HAC corrected variance (Bartlett kernel) 1.04E+09
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Breusch-Godfrey Serial Correlation LM Test:
F-statistic 1868458 Prob. F(2 25) 01768
Obs*R-squared 4141813  Prob. Chi-Square(2) 0.1261

EVIEWS10 gzt Jo stV il slis] e 1 juaald

o2 ade 5 igine Sotan o ;ST &P 0.1768 s GF-Statistic  adlaY1 aadll Of [l VI W cny
AN Z3sad) ey o 3 LY AlSCie e 3 gadl i adall b o
totdl O et —2

G i) jasy Jadl s ol e pdadl i a8 S bl Sl byyadl )l SN e Jlaazab

AW Jgdl 3 g 9o LS Lgde Lol sl iS¢ Bl pls Vsl e 3l

155



dendl (gl (el U o -0 gl

W Oyl il (11 (B) Jaus

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 8.037259 Prob. F(4,27) 0.0002
Obs*R-squared 17.39283 Prob. Chi-3quare(4) 0.0016
Scaled explained 35 A7.02753  Prob. Chi-3quare(4) 0.0000
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18 19 20 21 22 23 24 25 26 27 28 29 30 31

| — cusum ——— 5% Significance |
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(Squares of CUSUM)ssglabl Blgdt Sla b (STHI £ 90 st 15 43, JSCa))

18 19 20 21 22 23 24 25 26 27F 28 29 30 31

| — CUSUM of Squares -—-———- 5% Significance
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Robert, P. (2010). Croissance et crise (analyse économique et historique). France: Pearson
Education.
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