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Variable Coefficient Std. Errar t-Statistic Praob.
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3um squared resid 1280792 Schwarz criterion 11.79072
Log likelihood -152.5830 Hannan-Cluinn criter. 11.65683
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Breusch — _loia) axdiug oUaad 1A bl V) JS8e sa g ade 5l 255 (e il
Al e elaadl I ol 3y e (5 siag 53l alall 23 5aill (iS4 5 Pagan — Godfry
(e WS p
Yo = Bo + B1X1e + BoXor + B3 Xz + oo+ + B Xy + P1lle—1 + D2lhe—1
+ P33 T &
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-
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Breusch-Godfrey Serial Correlation LM Test:
F-statistic 1.445959 Prob. F(2,21) 0.2580
Obs*R-squared 3.268126 Prob. Chi-Square(2) 0.1951

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 04/30/19 Time: 21:45

Sample: 1990 2016

Included observations: 27

Presample missing value lagged residuals set to zero.

Variable Coefficient  Std. Error t-Statistic Prob.
AGRICULTURE -0.374511 2.339046 -0.160113 0.8743
INDUSTRIE 0.283677 0.200187 1.417054 0.1711
SERVICES -0.265319 0.627594 -0.422757 0.6768

C -21.34294 41.52229 -0.514012 0.6126
RESID(-1) -0.993404 0.673975 -1.473948 0.1553
RESID(-2) -0.602796 0.738985 -0.815708 0.4238
R-squared 0.121042 Mean dependent var -4.63E-14
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Adjusted R-squared -0.088234 S.D. dependent var 70.18635
S.E. of regression 73.21731 Akaike info criterion 11.61787
Sum squared resid 112576.3 Schwarz criterion 11.90583
Log likelihood -150.8413 Hannan-Quinn criter. 11.70350
F-statistic 0.578384 Durbin-Watson stat 1.377644
Prob(F-statistic) 0.716047

Eviews zebi_n Juexinly dlall dlac) (e 1 jdiaall

aa Y Jalbg oH, (b yis Hy Jii 0,05 e 10,1951 s stesi Prob (LM) of L @
Y G 3 bl )
s UaAY) (i Qudlad LI
ouilad axe gl Gailad @l K13 assll White culs L) e slaie) K
ol o i) Gyl s p2 Bl a e g sene o ading 315 celadY]
AUl dapall 34
uz = By +o¢; AGR; + B1AGR? + a,IND, + B,IND? + a3SER, + B3SER? + &,
SUAY) Gl Guilad Al aad 1 (08) a8 J g2l

Heteroskedasticity Test: White

F-statistic 15.00721 Prob. F(9,17) 0.0000
Obs*R-squared 23.98155 Prob. Chi-Square(9) 0.0043
Scaled explained SS 100.6188 Prob. Chi-Square(9) 0.0000

Test Equation:

Dependent Variable: RESID*2
Method: Least Squares

Date: 05/01/19 Time: 13:53
Sample: 1990 2016

Included observations: 27

Variable Coefficient Std. Error t-Statistic Prob.
C 2660.337 11752.50 0.226363 0.8236
AGRICULTURE"2 -32.53216 37.30717 -0.872008 0.3954
AGRICULTURE*INDUSTRIE 7.485851 2.513280 2.978519 0.0084
AGRICULTURE*SERVICES 4.050041 18.76711 0.215805 0.8317
AGRICULTURE 712.0420 972.4776 0.732194 0.4740
INDUSTRIE"2 0.411099 0.100175 4.103830 0.0007
INDUSTRIE*SERVICES -2.716606 0.726887 -3.737313 0.0016
INDUSTRIE -191.1821 80.14563 -2.385434 0.0290
SERVICES”2 1.436208 2447121 0.586897 0.5650
SERVICES 59.81451 261.1842 0.229013 0.8216
4743.6
R-squared 0.888206 Mean dependent var 74
16438.
Adjusted R-squared 0.829020 S.D. dependent var 49
20.764
S.E. of regression 6797.264 Akaike info criterion 55
Sum squared resid 7.85E+08 Schwarz criterion 21.244
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48
20.907

Log likelihood -270.3214 Hannan-Quinn criter. 26
2.2296

F-statistic 15.00721 Durbin-Watson stat 78

Prob(F-statistic) 0.000002

Eviews gl Jleainls dllhall dlac ) (e 2 jdaall
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Heteroskedasticity Test: White

F-statistic 7.248472 Prob. F(9,17) 0.0003
Obs*R-squared 21.41852 Prob. Chi-Square(9) 0.0109
Scaled explained SS 97.58348 Prob. Chi-Square(9) 0.0000

Test Equation:

Dependent Variable: WGT_RESID"2

Method: Least Squares

Date: 05/01/19 Time: 13:56

Sample: 1990 2016

Included observations: 27

White heteroskedasticity-consistent standard errors & covariance
Collinear test regressors dropped from specification

Variable Coefficient Std. Error t-Statistic Prob.

C 60616.00 41720.05 1.452923 0.1645
AGRICULTUREN2*WGTA2 -28.12559 24.79187 -1.134468 0.2723
AGRICULTURE*INDUSTRIE*WGT"2 3.406670 2.455818 1.387184 0.1833
AGRICULTURE*SERVICES*WGT"2 6.610422 9.348919 0.707079 0.4891
INDUSTRIE®2*WGT"2 0.241789 0.089654 2.696900 0.0153
INDUSTRIE*SERVICES*WGT"2 -1.542739 0.751171 -2.053778 0.0557
INDUSTRIE*WGT"2 -48.72739 44.22176 -1.101887 0.2859
SERVICES"2*WGT"2 0.528668 1.036054 0.510271 0.6164
SERVICES*WGT"2 -83.31687 108.4543 -0.768221 0.4529
WGT”2 -7164.427 5366.907 -1.334927 0.1995
R-squared 0.793279 Mean dependentvar ~ 2025.746
Adjusted R-squared 0.683838 S.D. dependentvar  7315.173
S.E. of regression 4113.198 Akaike info criterion 19.75991
Sum squared resid 2.88E+08 Schwarz criterion ~ 20.23985
Log likelihood -256.7587 Hannan-Quinn criter. 19.90262
F-statistic 7.248472 Durbin-Watson stat ~ 2.201494
Prob(F-statistic) 0.000257

Eviews gl Jlexinly Ll alac| (e 1 jlaal)

aa s Sl Hy Jiis Hy o 50,05 oo J8 610.0109 o2 prob( LM) of Ly e
AV s uilad aae JS5a
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Forecast: PIBF
2,400 - . Actual: PIB
S Forecast sample: 1990 2016
2,000 4 Included observations: 27
Root Mean Squared Error ~ 68.87434
1,600 - Mean Absolute Error 39.38031
Mean Abs. Percent Error 3.209656
1200 - Theil Inequality Coefficient  0.028262
Bias Proportion 0.000000
5001 - Variance Proportion 0.003027
N\ Covariance Proportion ~ 0.996973
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pib agriculture | industriel service
1990 620.46 64.42 273.17 229.52
1991 457.16 42.17 220.49 152.12
1992 480.04 53.77 220.42 169.18
1993 499.47 55.95 224.94 181.59
1994 425.43 39.28 191.2 160.02
1995 417.65 39.87 191.39 148.48
1996 469.42 50.75 220.92 159.7
1997 481.78 42.06 232 169.48
1998 481.88 55.3 203.6 182.3
1999 486.41 54.03 220.66 177.74
2000 547.91 46 297.91 168.42
2001 547.45 53.38 274.31 180.54
2002 567.61 52.37 279.18 188.69
2003 678.64 66.58 344.92 215.07
2004 853.25 80.56 446.25 264.54
2005 1031.98 79.38 591.68 293.52
2006 1170.27 88.28 689.11 325.24
2007 1349.77 102.19 778.47 392.28
2008 1710.01 112.64 1002.42 493.71
2009 1372.11 128.21 657.23 488.15
2010 1612.07 136.49 814.03 561.06
2011 2000.13 162.23 992.57 728.18
2012 2090.47 183.36 1000.04 767.82
2013 2097.23 206.64 928.234 806.47
2014 2139.84 219.85 904.75 861.1
2015 1647.8 192.31 590.25 735.28
2016 1991.7 185.9 519.55 730.15
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Dependent \Yariable: PIB
Method: Least Squares
Date: 0411518 Time: 20:05
Sample: 1990 2016
Included observations: 27

Variable Coefficient Std. Errar t-Statistic Prob.
C 19.33832 38.85672 0497683 06234
AGRICULTURE 0.798119 2.35G6580 0.338676 0.7379
INDUSTRIE 0.781043 0102494 7 620358 0.0000
SERVICES 1.541682 0.609871 2527881 0.01a38
R-squared 0.987964 Mean dependentvar 1045478
Adjusted R-squared 0.986394 5.D. dependentvar 639.7562
3.E. of regression T4 62346  Akaike info criterion 11.59874
Sum squared resid 128079.2 Schwarz criterion 11.79072
Log likelinood -152 5830 Hannan-Quinn criter. 11.65583
F-statistic 628.3200 Durbin-Watson stat 1.514803
Prob(F-statistic) 0.000000
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Breusch-Godfrey Serial Correlation LM Test:

1.445959
3.268126

F-statistic
Obs*R-squared

Prob. F(2,21) 0.2580
Prob. Chi-Square(2) 0.1951

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 04/30/19 Time: 21:45

Sample: 1990 2016

Included observations: 27

Presample missing value lagged residuals set to zero.

Variable Coefficient  Std. Error t-Statistic Prob.
AGRICULTURE -0.374511  2.339046 -0.160113  0.8743
INDUSTRIE 0.283677 0.200187 1.417054 0.1711
SERVICES -0.265319  0.627594 -0.422757  0.6768

C -21.34294  41.52229 -0.514012  0.6126
RESID(-1) -0.993404  0.673975 -1.473948  0.1553
RESID(-2) -0.602796  0.738985 -0.815708  0.4238
R-squared 0.121042 Mean dependent var -4.63E-14
Adjusted R-squared -0.088234 S.D. dependent var 70.18635
S.E. of regression 73.21731 Akaike info criterion 11.61787
Sum squared resid 112576.3 Schwarz criterion 11.90583
Log likelihood -150.8413 Hannan-Quinn criter. 11.70350
F-statistic 0.578384 Durbin-Watson stat 1.377644
Prob(F-statistic) 0.716047
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Heteroskedasticity Test: White

F-statistic 15.00721 Prob. F(9,17) 0.0000
Obs*R-squared 23.98155 Prob. Chi-Square(9) 0.0043
Scaled explained SS 100.6188 Prob. Chi-Square(9) 0.0000

Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 05/01/19 Time: 13:53
Sample: 1990 2016

Included observations: 27

Variable Coefficient Std. Error t-Statistic Prob.
C 2660.337 11752.50 0.226363 0.8236
AGRICULTURE"2 -32.53216 37.30717 -0.872008 0.3954
AGRICULTURE*INDUSTRIE 7.485851 2.513280 2.978519 0.0084
AGRICULTURE*SERVICES 4.050041 18.76711 0.215805 0.8317
AGRICULTURE 712.0420 972.4776 0.732194 0.4740
INDUSTRIE"2 0.411099 0.100175 4.103830 0.0007
INDUSTRIE*SERVICES -2.716606 0.726887 -3.737313 0.0016
INDUSTRIE -191.1821 80.14563 -2.385434 0.0290
SERVICES"2 1.436208 2.447121 0.586897 0.5650
SERVICES 59.81451 261.1842 0.229013 0.8216
4743.6
R-squared 0.888206 Mean dependent var 74
16438.
Adjusted R-squared 0.829020 S.D. dependent var 49
20.764
S.E. of regression 6797.264 Akaike info criterion 55
21.244
Sum squared resid 7.85E+08 Schwarz criterion 48
20.907
Log likelihood -270.3214 Hannan-Quinn criter. 26
2.2296
F-statistic 15.00721 Durbin-Watson stat 78
Prob(F-statistic) 0.000002
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Heteroskedasticity Test: White

F-statistic 7.248472 Prob. F(9,17) 0.0003
Obs*R-squared 21.41852 Prob. Chi-Square(9) 0.0109
Scaled explained SS 97.58348 Prob. Chi-Square(9) 0.0000

Test Equation:

Dependent Variable: WGT_RESID"2

Method: Least Squares

Date: 05/01/19 Time: 13:56

Sample: 1990 2016

Included observations: 27

White heteroskedasticity-consistent standard errors & covariance
Collinear test regressors dropped from specification

Variable Coefficient Std. Error t-Statistic Prob.

C 60616.00 41720.05 1.452923 0.1645
AGRICULTURE"2*WGTA2 -28.12559 24.79187 -1.134468 0.2723
AGRICULTURE*INDUSTRIE*WGT"2 3.406670 2.455818 1.387184 0.1833
AGRICULTURE*SERVICES*WGT"2 6.610422 9.348919 0.707079 0.4891
INDUSTRIE®N2*WGT"2 0.241789 0.089654 2.696900 0.0153
INDUSTRIE*SERVICES*WGT"2 -1.542739 0.751171 -2.053778 0.0557
INDUSTRIE*WGT"2 -48.72739 44.22176 -1.101887 0.2859
SERVICES"2*WGT"2 0.528668 1.036054 0.510271 0.6164
SERVICES*WGT"2 -83.31687 108.4543 -0.768221 0.4529
WGTA2 -7164.427 5366.907 -1.334927 0.1995
R-squared 0.793279 Mean dependent var ~ 2025.746
Adjusted R-squared 0.683838 S.D. dependentvar  7315.173
S.E. of regression 4113.198 Akaike info criterion 19.75991
Sum squared resid 2.88E+08 Schwarz criterion ~ 20.23985
Log likelihood -256.7587 Hannan-Quinn criter. 19.90262
F-statistic 7.248472 Durbin-Watson stat ~ 2.201494
Prob(F-statistic) 0.000257
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Abstract :

This study aims to measure the impact of the economic diversification
on the economic growth in algeria during the years 1990 — 2016 in order to
highlight the importance of diversification to achieve high levels in the
economic growth. Algeria as a country that depends totally on the
revenues of oil in its oil industries is facing the risk of instability
considering the decrease in oil prices which the international markets
currently suffer from. This shows the need of the Algerian econmy to adapt
diversification in its sources of incomes, and to build a stable economy that
relies on a diversified base of strong economic resoirces. As, different
sectors must be activated and increase thier contribution to the Gross
domestic product (GDP).

Keywords :Economic diversification, economic growth, GDP.



