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Importance for forecasting Algeria’s GDP using ARIMA models An applied study on the period 1960-2030
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Abstract:

The study aimed to analyze the current and future behavior of the logarithmic value series of GDP in
Algeria, taken from time series data for the period (1960-2023) of World Bank statistics, using ARIMA models
known as the Box-Jenkins methodology for analyzing and forecasting future values of GDP for the period (2024-
2030). By using the Eviews program to extract the results, the study concluded that the time series of the study is
stable at the first difference, and not stable at the level. The best model suitable for the data of GDP values was
reached, which is the ARIMA (3,1,17) model, and the prediction results showed The expected GDP values will
range between (253.15 and 427.35) billion dollars during the forecast period, and that the GDP values take an
upward trend during the forecast period (2024-2030).
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Adjusted (RZ) SC AlC S.E of regression Lgiall @l sue | (z3ged!)sleall
0.07 -1.04 -1.18 0.129 1 ARIMA (1,1,1)
0.06 -1.03 -1.17 0.130 0 ARIMA (1,1,3)
0.06 -1.03 -1.16 0.130 0 ARIMA (1,1,4)
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0.17 -1.10 -1.1244 0.122 1 ARIMA (3,1,17)
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Included observations: 632
CQ-statistic probabilities adjusted for 2 ARMA terms

Auatocorrelation Partial Correlation R P D-=tat ProbD

[ = 1 i 1 o157 o157 16316
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(I 1 1 i 1 32 0060 00325 21850 o129
[ i 1 i 4 o181 o 1FF 2.9830 01328
1 = 1 a o L= o127 D.OoOsE S.1162 o152
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' ! ! Ao a7 o023 00567 22 055 o106
(I | 1 1 A 12 0027 o.oz=2 22177 o1z
[ — 1 LI - 1 19 0229 -0.137F 27T 037 o058
1 [ 1 1 1 20 -0.033 O 01 27 144 [ g =
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Heteroskedasticity Test Breusch-Pagan-Godfrey

F-statistic 0539623 Prob. F(1,61) 0.4654
Obs*R-=quared 0.552429 Prob. Chi-Sguara(1) 0.4573
Scaled explained 55 0.654297 Prob. Chi-Sguara(1) 04186
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Series: Residuals
1nd __ Sample 1961 2023
Observations 83
34 —
Wesn 0.003548
- Medisn 0020711
ER T T 0331418
4o Miinimium -0.332537
Std. Dew. 0. 118570
24 Skewness  -0.335745
Hurtosis 3. T44005
I:|!_!|IIIIII|III| |III|III|!_!

=t i i oo & &2 2 JargueBera 2685035

Probability 0.283812
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Q-statistic probabilities adjusted for 2 ARMA terms

Autocorrelation Partial Correlation AT PAC Q-Stat Prob
oEn [ - 1 0DA5F 0157 1.6316
g g o 2 -D.068 -0.095 1.9380
g [ 2 -0.060 -0.035 21850 0.1329
oEn [ - 4 0161 077 3.9830 0136
@ [ 5 0127 0.066 5.1168 0.163
[ = [ - 6 0.146 0.1432 6.6480 0.156
ropo [ T 0.04Z2 0.034 B.7792 0238
g = 8 -0.181 -0.207 92215 0.161
L1 i g 9 -0.151 -0.116 10942 0.141
ropo 1 1 10 0.052 0016 11.148 0.193
ropo [ 11 0047 -0.043 11.322 0.254
—_ —_ 12 -0.233 -0.232 15687 0.109
= g 13 -0.226 -0.115 19.879 0.047
L1 i g o 14 -0.147 -0.095 21.694 0.041
[ | [ 15 -0.049 -0.020 21.896 0.057
[ | 1 1 16 -0.036 -0.007 22008 0.078
1 1 [ 17 0.023 0.067 22055 0.106
[ | [ 18 -0.037F 0.083 22177 0.138
= g 19 -0.229 -0.137 27.037 0.058
[ | 1 1 20 -0.0332 0014 27.144 0076
L [ . 21 0125 0030 28677 0.071
LI g 22 0077 -0.026 29267 0.083
L | 1 1 23 -0.028 -0.007 29348 0.106
1 1 1 1 24 0016 -0.007 29376 0.134
1 1 g o 25 -0.011 -0.074 29389 0.168
L [ . 26 0096 0064 30419 0171
L . [ 27 0179 0076 324065 0.107
L | g o 28 0025 -0.117 324136 0.132
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2030 2029 2028 2027 2026 2025 2024 &g |
N
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