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The impact of the economic diversification index on
economic growth in Algeria during the period 2012-2022
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Abstract
Our study aims to measure the impact of economic diversification on Algeria's

economic growth during the period between 2012 2022 <in order to highlight the importance
of the diversification strategy in achieving high levels of economic growth. We used the self-
regression model of slowing time gaps during this time period And we used the economic
measurement, which is one of the most important advanced quantitative methods in this area,
and we used the self-degradation model for 2012_2022-spread periods (ARDL).

And we have undergone several tests for the purpose of an economic study based on
precise scientific bases, the most important of which are: Time Chain Stability Test, Joint
Integration Test, Long Term Model Estimation With Error Correction Formula Estimation of
the Model Also Tested Independent Variables Followed by Structural Stability Test.

The study found several findings, most notably a long-term relationship to the impact of
economic diversification on economic growth during the 2012-2022 study period.

Keywords: economic diversification, economic growth, Algeria's economy, ARDL.
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Pairwise Granger Causality Tests
Date: 06/06/24 Time: 19:05
Sample: 2000 2022

Lags: 2

Null Hypothesis: Obs

F-

Statistic Prob.

PIB does not Granger Cause 1D 21

ID does not Granger Cause PIB

0.56590 0.5788

3.97973 0.0395
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Dependent Variable: ID
Method: Least Squares

Date: 06/06/24 Time: 19:16
Sample: 2000 2022
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Included observations: 23

Coetticie
Variable nt Std. Error t-Statistic Prob.
PIB 0.012722 0.010176 1.250178 0.2250
C 0.774570 0.037548 20.62862 0.0000
Mean dependent
R -squared 0.069270var 0.811739
Adjusted R - S.D. dependent
squared 0.024950var 0.111382
Akaike info
S.E. of regression 0.109984criterion -1.494029
Sum squared resid 0.254024  Schwarz criterion -1.395290

Hannan-Quinn

Log likelihood ~ 19.18133criter. -1.469196

Durbin-Watson
F-statistic 1.562945stat 1.418655

Prob(F-statistic)  0.224987
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Date: 02/06/24 Time: 15:04
Sample: 2000 2022

Included observations: 23

Q-
AC PAC Stat Prob

Autocorrelatio Partial
n Correlation
- S —
- S -
- S -
| -

N o

10.090 0.0900.0933 0.760

20.1770.1860.5097 0.775

30.1120.1540.7095 0.871

40.446 0.5464.6841 0.321

50.224 0.0026.0213 0.304

60.1230.1366.6270 0.357

70.0220.1676.6670 0.464
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Series: Residuals
Sample 2013 2020
Observations 8
3
Mean 4.23e-11
Median -337430.1
Maximum 1716373.
2+ Minimum -809452.7
Std. Dev. 854785.2
Skewness 1.134245
. Kurtosis 2.991507
Jarque-Bera  1.715374
Probability 0.424142
0
999995 5 1000005 2000005
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ARCH Jigt pild jlsst 2 (5.5) o3y Jgur

Heteroskedasticity Test: ARCH

1.52013
F-statistic 8 Prob. F(2,3) 0.3500

3.02000  prob. Chi-
Obs*R -squared 4Square(2) 0.2209

Test Equation:

Dependent Variable: RESID/2
Method: Least Squares

Date: 02/11/22 Time: 17:20
Sample (adjusted): 2015 2020

Included observations: 6 after adjustments

Coeftici
Variable ent Std. Error t-Statistic Prob.
3.57E+1
C 1 189E+11 1.889653 0.1552
0.12817
RESID*2(-1) 2 0120419-1.064388 0.3652
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0.09821
RESID"2(-2) 5 0.117356 0.836902 0.4641
0.50333  Mean dependent
R -squared 4var 3.25E+11
Adjusted R -
] 0.17222 g p, dependent
squared 3var 2.90E+11
S.E. of
2.64E+1  Akaike info
regression 1 criterion 55.74415
Sum squared  , 09E.L2
resid 3 Schwarz criterion 55.64003
164.232 Hannan-Quinn
Log likelihood 4 criter. 55.32735
1.52013 " purbin-Watson
F-statistic 8stat 2.964886
0.35002
Prob(F-statistic) 3
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