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Automatic ARIMA Forecasting
Selected dependent variable: D(LEG)
Date: 11/11/24 Time: 07:28
Sample: 2001 2023

Included observations: 23

Forecast length: 0

Model maximums: (5,5)1(0,0)

Regressors: C

AIC value: 0.8359910589

Number of estimated ARMA models: 36
Number of non—-converged estimations: ()
Selected ARMA model: (2,1) (0,0)
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Automatic ARIMA Forecasting

Selected dependent variable: D(LGDP pc,2)
Date: 11/20/24 Time: 01:50

Sample: 2002 2023

Included observations: 22

Forecast length: 0

Model maximums: (11,2)2(0,0)

Regressors: C

Number of estimated ARMA models: 72
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Number of non—-converged estimations: ()
Selected ARMA model: (11,2) (0,0)
AIC value: -6.14878450183
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Automatic ARIMA Forecasting

Selected dependent variable: D(Ldef)
Date: 11/22/24 Time: 07:06

Sample: 2001 2023

Included observations: 23

Forecast length: 0

Model maximums: (6,6)1(0,0)
Regressors: C

Number of estimated ARMA models: 49

Number of non—-converged estimations: ()
Selected ARMA model: (2,1) (0,0)
AIC value: -3.06513969775
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Automatic ARIMA Forecasting

Selected dependent variable: D(LINF)

Date: 11/23/24 Time: 02:28

Sample: 2001 2023

Included observations: 23

Forecast length: 0

Model maximums: (3,3)1(0,0)
Regressors: C

Number of estimated ARMA models: 16

Number of non—-converged estimations: ()
Selected ARMA model: (0,2) (0,0)
AIC value: 0.252251189255
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Automatic ARIMA Forecasting

Selected dependent variable: D(LUEMP)
Date: 11/23/24 Time: 04:15

Sample: 2001 2023

Included observations: 23

Forecast length:

Model maximums: (4,7)1(0,0)

Regressors: C

AIC value: -3.28515453989

Number of estimated ARMA models: 40
Number of non—-converged estimations: ()

Selected ARMA model: (2,1) (0,0)
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Qo) Aphiied Jle Jy Lea ((White Noise) (aul cliagea by el I BlaVly SN Lay) s a8 o (10) JSa
Seil) Llee B agle slae ) (Ko Jully (Q-test) dslasy (p-value) s of LS AR il agan e
oo e el sas aall G s e e (0.05) e LS

e&a'aﬂ\ Jaa il jaaall G'a}d\ ‘éj\}d L:;_D;J\ gj\hl\ LYl ‘;E\L\l\ Loy dly Hlaal) c.!tu (10) I
Q-statistic probabilities adjusted for 2 ARMA terms

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
I i I I i ' 1 0.003 0.003 0.0002
I i I I 0 ' 2 -0.004 -0.004 0.0006
I i I I i ' 3 0.000 0.000 0.0006 0.981
I i I I i | ' 4 -0.059 -0.059 0.1095 0.947
I @ I m 5 0.105 0.105 0.4685 0.926
I [ I I i I 6 -0.031 -0.033 0.5013 0.973
I 1] I I 1] I 7 0.054 0.056 0.6068 0.988
T = | I T = | ' 8 -0.105 -0.112 1.0358 0.984
I 1] I I @ I 9 0.065 0.085 1.2121 0.991
' ] ' ' 0 ' 10 0.035 0.014 1.2681 0.996
I ] I I | I 11 -0.039 -0.023 1.3422 0.998
T = | I T s | ' 12 -0.114 -0.146 2.0186 0.996
I @ I I [ 13 0.078 0.128 2.3651 0.997
T = | I o ' 14 -0.101 -0.145 3.0063 0.995
I i I I ] I 15 0.001 0.033 3.0064 0.998
1 ' 1 1 ‘ 1 16 -0.030 -0.084 3.0755 0.999
T s | I T s | I 17 -0.207 -0.146 6.8882 0.961
1 - 1 1 ' 1 18 0.093 0.061 7.7808 0.955
I @ I I [ 19 0.073 0.117 8.4451 0.956
I 1] I I i I 20 0.058 -0.007 8.9728 0.960
(O o | I T - | I 21 -0.119 -0.083 11.901 0.890
1 - 1 1 - 1 22 -0.208 -0.223 25409 0.186
' i ' ' i ' 23 -0.048 -0.043 26.860 0.176
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oo Bl sl sas aall G s e e (0.05) e s
Aoyl Jare paiial jaaall Gsyﬂ\ ua\j_d LS_DAJ\ gz\hl\ BARPN ‘;:\\L\S\ Loy dly Hlaal c.n\_u (11) J<a
Q-statistic probabilities adjusted for 3 ARMA terms

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
1 ‘ 1 1 ‘ 1 1 -0.033 -0.033 0.0297
I @ I 1 @ 1 2 0.078 0.077 0.2032
1 - 1 1 - 1 3 0.125 0.131 0.6670
I | I | 4 -0.080 -0.079 0.8669 0.352
(I | 1 (s | . 5 -0.165 -0.197 1.7657 0.414
1 f | | i} | 6 0.063 0.050 1.9049 0.592
1 . (O | | 7 -0.269 -0.224 4.5608 0.335
(O | | (s | 1 8 -0.233 -0.248 6.6696 0.246
| @ | f 1 9 0.076 0.065 6.9125 0.329
(O s | | I | 10 -0.202 -0.143 8.7247 0.273
oo | I | 11 -0.053 -0.070 8.8588 0.354
| | o | 12 0.016 -0.111 8.8727 0.449
oo | oo | 13 -0.034 -0.057 8.9376 0.538
| | | | | 14 0.021 -0.019 8.9662 0.625
| = o 1 15 0.157 -0.028 10.672 0.557
| [ 1 I | 16 -0.011 -0.041 10.682 0.637
| | | ' 17 0.008 -0.094 10.687 0.710
1 1 (I | 1 18 0.008 -0.160 10.694 0.774
| f | | i} . 19 0.061 0.045 11.151 0.800
1 i 1 1 - 1 20 -0.057 -0.116 11.655 0.821
I I (T | I 21 -0.007 -0.106 11.665 0.864
| | | | | 22 0.006 -0.014 11.678 0.899
| | | [ | 23 0.023 0.015 12.020 0.915
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D(LEG): Inverse Roots of AR/MA Polynomial(s)

1.5
1.0

0.5

AR roots 0.0
MA roots

-0.5
-1.0

-1.5
-1 (0] 1

(eviews,v.13) maliy e slae¥l L) slae) : jduaal)
Aial) salll Jina yiial Basgl) 335 (MA),(AR) csa JS jsia (18) dsea

AR Root(s) NModulus Cycle

0.671947 = 0.394295i O.779089 11.84048

No rootlies outside the unit circle.
ARNMA model is stationary.

MA Root(s) NModulus Cycle

0.999999 0.999999

No rootlies outside the unit circle.
-(eviews,v.13) el o alaeYh sl el @ jaal)

0o DAl Gl et sasgll 53lag (MA),(AR) (e US 53 —

Cre O gxu_;\g\ L_QMS\ gl

o s Lae Basgl) 5505 )8 a8 sda 2058 Y 4l (19) dsaa e csansl) 85y 3y Ggai (AR) 2 alad) s3all SIS o (739) U<

Sl ddee 8 dile alaeV) (e Jllg JK 7 dsaill il Oy WS csasgll 8583 390 e olaky (MA) 2 aalad) (y3ally
Al Aol il e Dl s uxid sasgl 83135 (MA),(AR) e IS sia (13) J<a



Mattary et al., 2025

108
D(LGPD pc,2): Inverse Roots of AR/MA Polynomial(s)
1.5
1.0 5
0.5 '
AR roots 0.0
MA roots
-0.5 ’
-1.0 ) »
-1.5
-1 (0} 1
.(eviews,v.13) el o alaeYh sl dhae) @ jaal)
9_/&;;// 9_5.4]/ & e 2l cruai _piiad sas gl 543l (/I//A),(AR) e S8 yoia ( 7 9) Jon
AR Root(s) Modulus Cycle
-0.911880 == 0.410458i 1.000000 2311153
-0.999057 0.999057
-0.489908 =+ 0.858435i 0.988393 3.007183
0.903320 == 0.386862i 0.982675 15.52805
O0.737611 = 0.648731i 0.982304 8710013
-0.016681 = 0.973560i 0973703 3.956844
No rootlies outside the unit circle.
ARMA model is stationary.
MA Root(s) Modulus Cycle
-O0911500 =+ 0.411301i 1.000000 2.311939
No rootlies outside the unit circle.
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AR Root(s) Modulus Cycle

0.873156 £+ 0.419658i 0.968769 14.02416

No rootlies outside the unit circle.
ARMA model is stationary.

MA Root(s) Modulus Cycle

0.999989 0.999989

No root lies outside the unit circle.
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adzill Jana il Bassll 553035 (MA),(AR) 0o S s3s (15) s
D(LINF): Inverse Roots of AR/MA Polynomial(s)
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MA Root(s) Modulus Cycle
-0.507513 =+ 0.647123i 0.822397 2.810180

No root lies outside the unit circle.
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D(LUEMP): Inverse Roots of AR/MA Polynomial(s)

1.5

1.0

0.5

AR roots 0.0
MA roots

-0.5

-1.0

-1.5

(0} 1
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Ul Jona iial 5asgl 5lag (MA), (AR) (e IS Jsis (22) dsos

0.881441 = 0.369661i

0.955818

15.82254

No rootlies outside the unit circle.

ARNMA model is stationary.

MA Root(s)

Modulus Cycle

0.999998

0.999998

No rootlies outside the unit circle.
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Abstract:

This study aims to analyze the performance indicators of the economic dimension within the
framework of Egypt’s Vision 2030 by forecasting five key economic indicators: real GDP growth
rate, real GDP per capita, overall fiscal deficit as a percentage of GDP, inflation rate, and
unemployment rate. The analysis was conducted using time series models (ARIMA).

The results indicate that the actual economic indicators remain far from the targets set in Egypt’s
Vision 2030. It is expected that the real GDP growth rate will not exceed 4.1% by 2030, compared
to the targeted 12%. Real GDP per capita is projected to reach only $5,000, while the target is
$10,000. The fiscal deficit is anticipated to rise to 13.3%, compared to the target of reducing it to
2.28%. Inflation is expected to remain above the 5.3% target, despite forecasts suggesting a
decrease to 7.6%. The unemployment rate is also expected to increase to 14%, whereas the target
is 5%.

The findings reveal a significant gap between the forecasted trends of the economic indicators and
the targets outlined in Egypt’'s Vision 2030. The study recommends conducting more in-depth
analytical research to investigate the causes of these gaps, with the aim of supporting decision-
makers in adopting more effective policies that contribute to achieving the goals of sustainable
development in line with Egypt’s Vision 2030.

Keywords: Sustainable Development — Economic Dimension — Egypt Vision 2030 — ARIMA Model.



