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The effect of consumption and investment in the economic growth in Algerian during
(1990-2014)
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Abstract:

this study aims to determine the effect among consumption, investment and
economic growth in Algerian economy during 1990-2014. In order to do ,we use causality test
of Granger between the studied variables. As a result, the presence of volatile causal
relationship between the variables of the study, in the Algerian economy during the period
covered by the study.

Key words: household consumption, investment, Gross Domestic Product, tast of cousality.
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Fairwise Granger Causality Tests
Date: 110616 Time: 12:52
Sample: 1990 2014

Lags: 2

Mull Hypothesis: Obs  F-Statistic Praob.
CR does not Granger Cause PIBR 23 0.06380 0.89383
PIER does not Granger Cause CR 1.371849 0.27849
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Régis bourbonnais,excercices pédagogique d’économétrie,2eme edition,Paris,2012,P164-165.
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Pairwise Granger Causality Tests
Date: 110616 Time: 12:54
Sample: 1990 2014

Lags: 2

Mull Hypothesis: Obs  F-Statistic Prob.
IR does not Granger Cause PIBR 23 0.14506 0.8660
PIBR does not Granger Cause IR 11.5105 0.0006
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IR = -8447.92599429 + 0.462626183085*PIBR
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Pairwise Granger Causality Tests

Date: 11/06M6 Time: 12:48
Sample: 1890 2014

Lags: 2

Mull Hypothesis: Obs  F-Statistic Prob.
CR does not Granger Cause IR 23 0.39754 06777
IR does not Granger Cause CR R.37834 0.0148
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