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variables Mean Median Maximum Minimum Std.Dev Obs
PIB 12357.30 11991.60 20284.20 4123.500 5707.255 21
AGR 1268.486 1015.300 2598.500 346.2000 774.3443 21
IND 673.3095 617.4000 1198.500 290.7000 300.5691 21
BTP 1290.257 1257.400 2481.400 335.0000 7471817 21
SHAP 2948.233 2586.300 5577.600 842.7000 1639.787 21
SAP 1785.086 1587.100 3359.000 428.5000 1133.121 21
TVA+DTI 885.0095 747.7000 1567.000 248.6000 461.8756 21
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Dependent Variable: PIB
Method: Least Squares

Date: 05/21/22 Time: 15:53
Sample: 2000 2020

Included observations: 21

Variable Coefficient  Std. Error t-Statistic Prob.

C 1325.129 2017.094 0.656950 0.5219
AGR -7.695065 2.911905 -2.642622 0.0193
IND 3.468336 11.39906 0.304265 0.7654
BTP 5.870221 4414881 1.329644 0.2049
SHAP 0.874402 1.603967 0.545150 0.5942
SAP 1.912489 1.000771 1911016 0.0767
TVA+DTI 5.527612 5.547783 0.996364 0.3360
R-squared 0.984127 Mean dependent var 12357.30
Adjusted R-squared 0.977324 S.D. dependent var 5707.255
S.E. of regression 859.4354 Akaike info criterion 16.61163
Sum squared resid 10340809 Schwarz criterion 16.95980
Log likelihood -167.4221 Hannan-Quinn criter. 16.68719
F-statistic 144.6631 Durbin-Watson stat 1.367605
Prob(F-statistic) 0.000000

Eviews Loyl melindl puds @l e Tolezel oadlad) slas) oyt el

PIB = 1325,129 — 7,695 AGR + 3,468 IND + 5,870 BTP +
0,874 SHAP + 1,912 SAP + 5,527 DTI

-

prob :
(0,521) (0,019) (0,765) (0,204) (0,594) (0,076) (0,336)
Ye? = 10340809 R? = 0,9841 R% =0,9773

U

Dw = 1,367 F. = 144,663 probF = 0,000 n =21
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AGR IND BTP SHAP SAP TVA+DTI
AGR 1 0.9942 0.9902 0.9866 0.9631 0.9873
IND 0.9942 1 0.9954 0.9894 0.9555 0.9847
BTP 0.9902 0.9954 1 0.9937 0.9699 0.9902
SHAP 0.9866 0.9894 0.9937 1 0.9670 0.9949
SAP 0.9631 0.9555 0.9699 0.9670 1 0.9771
TVA+DTI 0.9873 0.9847 0.9902 0.9949 0.9771 1
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Breusch-Godfrey ¢35 Il ol | 5las| :(6-11) o3y Jgu

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.530138 Prob. F(2,12) 0.2559
Obs*R-squared 4.267238 Prob. Chi-Square(2) 0.1184
Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 05/26/22 Time: 15:24

Sample: 2000 2020

Included observations: 21

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.

C 2175956 2497.196 0.871360 0.4007
AGR 3.481747 3.491747 0.997136 0.3384
IND -11.08714 14.35368 -0.772425 0.4548
BTP 4.053128 6.124859 0.661750 0.5206
SHAP -0.771976 1.767909 -0.436661 0.6701
SAP -0.207009 1.152176 -0.179668 0.8604
TVA+DTI -1.919161 5.643251 -0.340081 0.7397
RESID(-1) 0.604786 0.349146 1.732188 0.1088
RESID(-2) -0.419570 0.413192 -1.015436  0.3299
R-squared 0.203202 Mean dependent var -2.07E-12
Adjusted R-squared ~ -0.327997  S.D.dependent var 719.0552
S.E. of regression 828.6303 Akaike info criterion 16.57495
Sum squared resid 8239538. Schwarz criterion 17.02260
Log likelihood -165.0370  Hannan-Quinncriter. ~ 16.67210
F-statistic 0.382534 Durbin-Watson stat 2.040507
Prob(F-statistic) 0.910069
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Jull o Hy ass s Ho dus 4ie 5 0,05 < probyy = 0,1184: ;i dsasdl S35 e Lol
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Ho: Bp=ay =Py = =0 =P =0

White ¢ Uas¥ (pla (il L (7-111) 03y Jou

Heteroskedasticity Test: White

F-statistic 0.702718 Prob. F(6,14) 0.6525
Obs*R-squared 4.860614  Prob. Chi-Square(6)  0.5618
Scaled explained SS  0.959047  Prob. Chi-Square(6)  0.9871
Test Equation:

Dependent Variable: RESID/2

Method: Least Squares

Date: 05/26/22 Time: 15:26

Sample: 2000 2020

Included observations: 21

Variable Coefficient Std. Error  t-Statistic ~ Prob.
C 105652.3 5033349 0.209905 0.8368
AGRA2 0.187900 0.447367 0.420014 0.6809
INDA2 4416344 5.614071 0.786656 0.4446
BTPA2 -1.703456 1.478084 -1.152476 0.2684
SHAPA2 0.108582 0.129041 0.841448 0.4142
SAPA2 -0.072620 0.144819 -0.501453 0.6238
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TVA+DTIN2 0.440919 1.717867 0.256667 0.8012

R-squared 0.231458 Mean dependentvar ~ 492419.5
Adjusted R-squared -0.097917  S.D.dependent var 475456.2
S.E. of regression 498190.5 Akaike info criterion 29.33655

Sumsquaredresid  3.47E+12  Schwarz criterion 29.68473
Log likelihood -301.0338  Hannan-Quinn criter.  29.41212
F-statistic 0.702718  Durbin-Watsonstat ~ 2.516765

Prob(F-statistic) 0.652524
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4
Series: Residuals
Sample 2000 2020
Observations 21
3
Mean -2.07e-12
Median 172.8306
Maximum 1254.157
2 Minimum -1175.433
Std. Dev. 719.0552
Skewness 0.035803
Kurtosis 1.887895
14
Jarque-Bera  1.086668
Probability 0.580809
0
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24,000
Forecast: PIBF
20.000 Actual: PIB
’ Forecast sample: 2000 2020
Included observations: 21
16,000 - Root Mean Squared Error 701.7261
Mean Absolute Error 624.7587
12,000 | Mean Abs. Percent Error 6.529317
Theil Inequality Coefficient 0.025903
Bias Proportion 0.000000
8,000 + Variance Proportion 0.004000
Covariance Proportion 0.996000
4,000
O T T T T T T

—— PIBF —— 2 SE.|
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Abstract :

This study aims to determine the effectiveness of Algeria's economic diversification model
and its success in forming a diverse economic system. oil prices in the world market have
declined in recent years, By highlighting the impact of non-burning economic sectors on GDP
growth by building a standard model of economic diversification in Algeria from 2000 to
2020, where we have relied on the descriptive approach of addressing the various theoretical
concepts of research and the analytical approach of the standard study by analysing its
results, The study found a strong relationship between GDP and economic sectors outside the

burning sector and that, despite efforts to diversify sources of national income, the country's

experience is a failure and remains below expectations.

Keywords: economic diversification, GDP, Algeria's economy.
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