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Abstract:

This paper examines the existence of the relationship in the long run between

variables study agriculture sector and economic development in Algeria; was chosen
as the agriculture sector variables because of its importance in achieving economic
development, diversifying sources of national income, We applied co-integration
approach and model error correction on the variables the study during the period
between 1980-2014, Through a qualitative statistical tests

Keywords: agriculture sector, descriptive study, Time Series, Co-Integration Approach,
Model Error Correction.
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Date: 04/M16M7F Time: 18:04

Sample (adjusted): 1984 2014

Included cbservations: 21 after adjustments
Trend assumption: Linear deterministic trend
Series: RIS VAS PBS CIS CFFS

Lags interval (in first differences): 1to 2

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
Mo, of CE(s) Eigenvalues Statistic Critical Walue FProb.**
Mone * 0.891875 140.0852 59.81889 0.0000
At most1* 0. 701571 T1.12675 47 85613 0.0001
At most2* 0.570046 33.64087 2079707 0.0172
At most 3 0.212404 7474494 15 49471 0.5232
At most 4 0.00107F1 0.0323230 2.841466 0.8553

Trace test indicates 2 cointegrating egnis) atthe 0.05 level
* denotes rejection of the hypothesis atthe 0.05 level
**Mackinnon-Haug-Michelis (1999} p-values
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