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Abstract Keywords

The study aims to determine the impact of the agriculture sector and the revenues of
crude oil exports on economic growth in Algeria using the VAR model during the period )
1990-2016 used a set of macroeconomic variables represented in: crude oil prices, oil | Adriculture
exports, government expenditure and added value of the agricultural sector. Sector;
The study found the added value of the agricultural sector function when it increased by Qil Exports;
1 % the GDP rises at a rate of elasticity 0.04% at a significant level of 10% and is also Crude Oil

adversely affected by the decline in oil prices by 1%, the added value of the agricultural Prices;
sector is decreasing at a rate of elasticity of 0.020 % at a significant level of 10 %. Government
Expenditure;

Algeria
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Covariance Analysis: Ordinary
Date: 05/01/19 Time: 12:28
Sample: 1990 2016

Included observations: 24

Balanced sample (listwise missing value deletion)

Correlation
Probability LGDP LPCO LOEXP LGS LAVAS
LGDP 1.000000
LPCO 0.002958 1.000000
09891 @ -
LOEXP 0.352582 0.630078 1.000000
0.0911 0.0010 = ———
LGS 0.123829 0.646124 0.296720 1.000000
0.5643 0.0006 01591  ——
LAVAS 0.069252 -0.522794 -0.633171 0.050179 1.000000
0.7478 0.0088 0.0009 08159 —
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Vector Autoregression Estimates

Date: 01/31/19 Time: 10:39

Sample adjusted): 1996 2016

Included observations: 21 after adjustments

Standard errors in () & t-statistics in [ ]

LGDP LOEXP LGS LAVAS LPCO

LGDP(-1, -0.157352 ~0.074270 -0.006129 0.041992 0.032456
0.27341, 0.11323) (0.05207, 0.06735) (0.14055)

[-0.57553] [-0.65590] [-0.11770] [0.62352] [0.23093]

LOEXP(-1, 0.182682 0.806154 -0.094666 ~0.359320 0.716681
(0.44325) (0.18357, (0.08442, 0.10918, (0.22785)

[0.41214] [ 4.39144] [-1.12143] [-3.29096] [ 3.14535]

LGS(-1, 1.032537 0.011966 0.484059 0.506802 0.001782
112969, 0.46787, 0.21515) 0.27827, 0.58072,
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[ 0.91400] [0.02558] [2.24990] [1.82124] [0.00307]

LAVAS-1, 0.341977 -0.302576 -0.063986 -0.043755 0.571916

(1.13313, (0.46929, 0.21580, 0.27912, (0.58249,

[0.30180] [-0.64475] [-0.29651] [-0.15676] [ 0.98185]

LPCO(-1) -0.329220 -0.089178 0.123788 -0.018540 0.731223

(0.30000, (0.12425) 0.05713, (0.07390, (0.15422,

[-1.09739] [-0.71774] [2.16660] [-0.25089] [4.74149]

C -2.787343 2.144102 2.038745 2.574084 -4.181970

(4.25252) 1.76121, 0.80988, (1.04751, (2.18603)

[-0.65546] [1.21741] [2.51733] [2.45734] [-1.91304]

R-squared 0.172521 0.744679 0.772286 0.660246 0.908665

Adj. R-squared -0.103305 0.659572 0.696381 0.546995 0.878219

Sum sq. resids 3.244277 0.556474 0.117671 0.196853 0.857310

S.E. equation 0.465065 0.192609 0.088570 0.114558 0.239069

F-statistic 0.625471 8.749915 10.17442 5.829923 29.84594

Log likelihood -10.18760 8.324193 24.63835 19.23543 3.786314

Akaike AIC 1.541676 -0.221352 -1.775081 -1.260517 0.210827

Schwarz SC 1.840111 0.077083 -1.476646 -0.962082 0.509262

Mean dependent 1.201369 5.429662 3.541828 2.298884 3.779366

S.D. dependent 0.442757 0.330114 0.160740 0.170205 0.685069
Determinant resid covariance (dof adj.) 9.99E-09
Determinant resid covariance 1.86E-09
Log likelihood 62.10154
Akaike information criterion -3.057290
Schwarz criterion -1.565115
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Pairwise Granger Causality Tests
Date: 05/01/19 Time: 13:07
Sample: 1990 2016
Lags: 2
Null Hypothesis: Obs F-Statistic  Prob.
LPCO does not Granger Cause LGDP 20  1.32404 0.2954
LGDP does not Granger Cause LPCO 0.74786  0.4902
LOEXP does not Granger Cause LGDP 20 0.75413 0.4874
LGDP does not Granger Cause LOEXP 6.42558 0.0096
LGS does not Granger Cause LGDP 20 0.26348 0.7719
LGDP does not Granger Cause LGS 1.24035 0.3173
LAVAS does not Granger Cause LGDP 20  0.89006 0.4312
LGDP does not Granger Cause LAVAS 1.05558 0.3725
LOEXP does not Granger Cause LPCO 25 6.75683 0.0057
LPCO does not Granger Cause LOEXP 1.14750 0.3375
LGS does not Granger Cause LPCO 25 0.61759 0.5492
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LPCO does not Granger Cause LGS 5.90406 0.0097
LAVAS does not Granger Cause LPCO 25 238625 0.1177
LPCO does not Granger Cause LAVAS 3.53239 0.0486
LGS does not Granger Cause LOEXP 25 048111 0.6251
LOEXP does not Granger Cause LGS 1.81255 0.1890
LAVAS does not Granger Cause

LOEXP 25 0.49046 0.6195
LOEXP does not Granger Cause LAVAS 3.63572  0.0450

LAVAS does not Granger Cause LGS 25 1.77612 0.1950
LGS does not Granger Cause LAVAS 1.11209 0.3484
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Tests Probabilité
Hétéroskdasticity 0.33
Jarque bera 0.55
Residual serial correlation 0.61
LM tests
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Inverse Roots of AR Characteristic Polynomial
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