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Abstract:

The main objective of this study is to analyze the impact of economic
development (Egypt 2030 Vision) on the Macroeconomic, employing rate
in Egypt over the period (2000-2030), employing Auto- Moving Average
Model Regressive using a time series data. The study explored the
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economic development. Furthermore, the study analyzed the most
important quantitative indicators over the period (2000-2020), Inflation
rate, and Public debt ratio to GDP. The study showed that improvement in
guantitative indicators over the period (2015-2020) and over the forecast
period (2021-2030) on the performance of the Egyptian economy.

Key Words: Egypt 2030 Vision, ARMA Model, Economic
Development,Quantitative Indicators,Macroeconomic,ACF, PACF
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Date+-08/03/21 Time: 04:20
Sample: 2000 2020
Included observations: 21

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
1 (— 1 | —] 1 0.600 0.600 8.6982 0.003
1 = o 1 2 0.246 -0.178 10.240 0.006
1 ] 1 1 o 1 3 0.022 -0.073 10.253 0.017
1 [ 1 1 f 1 4 -0.026 0.054 10.273 0.036
[ | I [ | I 5 -0.069 -0.087 10.419 0.064
I i I I o I 6 -0.040 0.054 10.469 0.106
I | I I 1 I 7 -0.022 -0.018 10.486 0.163
1 1] 1 1 m 8 0.064 0.110 10.639 0.223
1 1] 1 1 [i] 1 9 0.059 -0.056 10.781 0.291
1 5] 1 1 5] 1 10 0.086 0.081 11.108 0.349
[ | 1 [ s | 1 11 -0.102 -0.290 11.607 0.394
[ | 1 1 = 12 -0.096 0.182 12.104 0.437
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Date+-08/03/21 Time: 04:28

Sample: 2000 2020
Included observations: 21

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
! | —] ! [ —] 1 0.743 0.743 13.337 0.000
I ] | I 2 0.388 -0.366 17.172 0.000
! ] ! ' l 3 0.013 -0.281 17.177 0.001
[ | I T | I 4 -0.257 -0.082 19.056 0.001
| ! ' ! 5 -0.478 -0.303 25.956 0.000
| I I [ 6 -0.469 0.189 33.047 0.000
= ! [ s | l 7 -0.400 -0.214 38.565 0.000
' ! = I 8 -0.304 -0.204 42.005 0.000
[ s | l l | l 9 -0.209 -0.035 43.764 0.000
! [ I I 1] I 10 -0.029 0.063 43.802 0.000
I m I 8] I 11 0.132 0.069 44.642 0.000
! = = I 12 0.218 -0.159 47.187 0.000

Eviews gl gl : juaall
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Date-08/03/21 Time: 04:45

Sample: 2000 2020
Q-statistic probabilities adjusted for 2 ARMA terms

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
' m ' @ 1 0.092 0.092 0.2058
T | ' T ' 2 -0.030 -0.039 0.2284
| ' s | ' 3 -0.214 -0.210 1.4612 0.227
oo I | ' 4 -0.089 -0.054 1.6840 0.431
[ | ' | ' 5 -0.093 -0.097 1.9431 0.584
| I | ' 6 -0.022 -0.059 1.9582 0.743
T | ' | ' 7 -0.077 -0.115 2.1653 0.826
I i I = I 8 0.149 0.123 2.9923 0.810
o I T | ' 9 -0.008 -0.071 2.9952 0.885
I i I i 10 0.247 0.232 5.6662 0.685
| ' | ' 11 -0.215 -0.261 7.9055 0.544
I | I I 12 -0.049 0.029 8.0339 0.626

-
INF: Inverse Roots of AR/MA Polynomial(s)

1.5

AR roots 0.0
MA roots

-1 o) i
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Date+-08/03/21 Time: 05:37
Sample: 2000 2020

Q-statistic probabilities adjusted for 2 ARMAterms

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
I 1 R i B 1 0.069 0.069 0.1157
' = ' = 2 0.168 0.164 0.8303
o ' | ' 3 -0.257 -0.287 2.5985 0.107
' = [ = 4 0.158 0.196 3.3040 0.192
| ! I | ' 5 -0.451 -0.470 9.4558 0.024
T | ' ' | ' 6 -0.030 0.015 9.4847 0.050
I | I I | ' 7 -0.181 0.015 10.619 0.059
I h | ' 8 0.050 -0.268 10.713 0.098
| ' | ' 9 -0.269 -0.069 13.634 0.058
I b | ' 10 0.057 -0.156 13.776 0.088
' h ' @ 11 0.050 0.083 13.898 0.126
' = ' | ' 12 0.184 0.024 15.712 0.108
G: Inverse Roots of AR/MA Polynomial(s)
1.5
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