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31.8 4620114.9 2011
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Source: ONS (2013, Les comptes économiques de 2000 a 2012, Série N°640,

Algérie, p.21-23.
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Source: ONS (2013, Les comptes économiques de 2000 a 2012, Série N°640,

Alggérie, p.21.
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Source: ONS 2013y, Les comptes économiques de 2000 a 2012, Série N°640,

Algérie, p.24.
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Variable Coefficient Std. Error  t-Statistic Prob.
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.Breusch-Godfrey Serial Correlation LM Test ) stas 1l byl jlast :(01) o3y goekals

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 53.01739  Probability 0.000000
Obs*R-squared 31.13551 Probability 0.000000
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 07/31/13 Time: 10:47
Presample missing value lagged residuals set to zero.
Variable Coefficient  Std. Error  t-Statistic Prob.
LNREXP -0.036188  0.037543 -0.963902  0.3414
LNRGFCF 0.052817  0.059687 0.884895  0.3819
C -0.165771  0.363029 -0.456632  0.6506
RESID(-1) 0.902889  0.172627  5.230278  0.0000
RESID(-2) -0.043547  0.182250 -0.238943  0.8125
R-squared 0.741322 Mean dependentvar  -1.42E-15
Adjusted R-squared 0.713356 S.D. dependent var 0.153384
S.E. of regression 0.082120 Akaike info criterion -2.049916
Sum squared resid 0.249519  Schwarz criterion -1.843051
Log likelihood 48.04824  F-statistic 26.50870
Durbin-Watson stat 2.023901 Prob(F-statistic) 0.000000

AR gt jlaouyt Loy stasS S bLsy¥1 0 z3ged) guoeas 1(02) o) okl

Dependent Variable: LNRGDP
Method: Least Squares

Date: 07/31/13 Time: 10:51
Sample(adjusted): 1971 2011

Included observations: 41 after adjusting endpoints
Convergence achieved after 7 iterations

Variable Coefficient  Std. Error  t-Statistic Prob.
LNREXP 0.070204  0.033737  2.080938 0.0444
LNRGFCF 0.048506  0.042887  1.130997  0.2653
C 10.91190  0.991109 11.00978  0.0000
AR(1) 0.971005 0.019499 49.79845  0.0000
R-squared 0.988881 Mean dependent var 11.10654
Adjusted R-squared 0.987979  S.D. dependent var 0.372572
S.E. of regression 0.040848  Akaike info criterion -3.465428
Sum squared resid 0.061738 Schwarz criterion -3.298251
Log likelihood 75.04128  F-statistic 1096.861
Durbin-Watson stat 2.162923 Prob(F-statistic) 0.000000
Inverted AR Roots .97
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Dependent Variable: LNRGDP

Method: Least Squares

Date: 07/31/13 Time: 10:53

Sample(adjusted): 1971 2011

Included observations: 41 after adjusting endpoints
Convergence achieved after 7 iterations

Variable Coefficient  Std. Error  t-Statistic Prob.
LNREXP 0.058127  0.032130 1.809102 0.0784
C 11.62074  0.847182  13.71694  0.0000
AR(1) 0.971985 0.018449  52.68587  0.0000
R-squared 0.988497 Mean dependent var 11.10654
Adjusted R-squared 0.987892 S.D. dependent var 0.372572
S.E. of regression 0.040997  Akaike info criterion -3.480296
Sum squared resid 0.063868 Schwarz criterion -3.354913
Log likelihood 74.34607  F-statistic 1632.781
Durbin-Watson stat 1.964545 Prob(F-statistic) 0.000000
Inverted AR Roots .97

Sgmdl 2 Jlazr Y1 Joead) el deliall bl s et S 1(04) o3y Goekal

Schwarz criterion )ss s e Akaike info criterionelulst Lae 2 o ol
-3.330072 -3.455455 0
-3.903188 -4.072075 1
-4.293400 -4.506678 2
-4.479794 -4.738360 3
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Schwarz criterion jlss Las Akaike info criterionslu\s s ol ol
-0.226889 0
-0.352272
-0.280768 1
-0.449656
-0.164200 2
-0.377477
-0.295667 3
-0.037100

EVIEWS b e sleasVL 1yl

Sl B o) JWI oy WS pd Lwliad) W syl 1(06) oy ekl

Schwarz criterion ;ss jlas Akaike info sl ST jLes JRar RS IEN
criterion

-0.692847 -0.818230 0

-0.630333 -0.799221 1

-0.857272 -1.070549 2

-0.960704 3
-1.219270

EVIEWS wb,y Jo sbezeVU 2 joal)

Sgdl B "ADF" Ladl Jgb 3 jlest 1(07) o) okl

(D) gosedt 2) g3sed Grgisd | B S iiall
do ol ~ ADF aor A () s ADF a0l ~s ADF s
(%05 sy Gyt (05 5 Gt (05 5 Gyt
-1.9498 | 1.746223 -2.9399 -1.489012 -3.5312 -2.813591 3 | LNRGDP
-1.9492 | 1511606 -2.9358 | -2.072021 -3.5247 | -3.068623 1| LNREXP
~1.9498 | 1.051581 -2.9399 | -1.586176 ~35312 | -2.411497 3| LNRGFC
F
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) 555‘“‘“ 2 Cs}q.:.“ <)) GS}Q:J\ ixys
wh | ADF |  wmom| ADF o|  wh.m|  ADF 5| O e
Y05 (s gimn) Byt Y05 (s gimn) Bt 05 gy &gt
-1.9498 -1.444903 -2.9399 -2.344191 -3.5312 -2.450199 2 | LNRGDP
-1.9498 -3.078362 -2.9399 -3.240404 -3.5312 -3.173899 2 | LNRGFCF
EVIEWS o PP (PSR
S ©Bydl we "DF " Lt g K3 jle1:(09) o3y goelked!
) giged (2) gised 3) gisedt Imys
i A ) DF . i A ) DF . A | astDE 4 )
05 5ty &gt 05 S5ty B st (Y05 (S gimn)
-1.9492 -5.707106 -2.9358 -6.048291 -3.5247 -6.032863 0 LNREXP
A oy we " ADFE " g syl (10) o3y Jaundl
@ Cs,usn 2y Cs}‘d! &) G':}.d\ Iy
s O peiial)
i ol ADF s i Al ADF s BN ADF s
P05 gy ] P05 gy ] P05 gy gt
-1.9498 -6.965080 -2.9399 -6.861810 -3.5312 -6.730910 1 LRGDP
-1.9504 -5.538364 -2.9446 -5.447063 -3.5386 -5.580768 3 LNRGFCF
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Vector Autoregression Estimates

Date: 07/30/13 Time: 19:40

Sample(adjusted): 1973 2011

Included observations: 39 after adjusting endpoints
Standard errors in () & t-statistics in [ ]

DDLNRGDP DLNREXP DDLNRGFCF

DDLNRGDP(-1)  0.667699  0.791455  -9.579497
(0.13138)  (0.60746)  (7.11360)
[5.08217]  [1.30290]  [-1.34665]

DLNREXP(-1)  0.016102  0.064139  1.517942
(0.03552)  (0.16425)  (1.92346)
[0.45326]  [0.39049]  [0.78917]

DDLNRGFCF(-1)  0.005012  -0.001759  -0.043097
(0.00313)  (0.01449)  (0.16972)
[1.59904]  [-0.12137]  [-0.25392]

C 0.021597  -0.010301  0.694789
(0.01171)  (0.05415)  (0.63415)
[1.84397]  [-0.19022] [ 1.09563]

R-squared 0.440500 0.062095 0.058041
Adj. R-squared 0.392543 -0.018297 -0.022699
Sum sq. resids 0.066106 1.413221 193.8016
S.E. equation 0.043460 0.200942 2.353123
F-statistic 9.185274 0.772402 0.718867
Log likelihood 69.07247 9.356358 -86.60243
Akaike AIC -3.337050 -0.274685 4.646279
Schwarz SC -3.166428 -0.104063 4.816900

Mean dependent 0.070989 0.050157 0.086566
S.D. dependent 0.055761 0.199129 2.326863

Determinant Residual 0.000408
Covariance

Log Likelihood (d.f. adjusted) -13.82895
Akaike Information Criteria 1.324562
Schwarz Criteria 1.836427
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Vector Autoregression Estimates

Date: 07/30/13 Time: 19:41

Sample(adjusted): 1974 2011

Included observations: 38 after adjusting endpoints
Standard errors in () & t-statistics in [ ]

DDLNRGDP DLNREXP DDLNRGFCF

DDLNRGDP(-1)  0.585842  2.039271  -10.62951
(0.13796)  (0.74542)  (8.38560)
[4.24660] [2.73572]  [-1.26759]

DDLNRGDP(-2)  0.073827  -1.912465  1.740937
(0.14163)  (0.76526)  (8.60870)
[0.52128]  [-2.49912]  [0.20223]

DLNREXP(-1)  -0.006548  0.097908  0.760499
(0.02969)  (0.16044)  (1.80486)
[-0.22051]  [0.61025]  [0.42136]

DLNREXP(-2)  0.005615  -0.125925  1.710913
(0.02920)  (0.15777)  (1.77478)
[0.19229]  [-0.79818]  [0.96401]

DDLNRGFCF(-1)  0.004985  -0.002001  -0.067386
(0.00256)  (0.01385)  (0.15581)
[1.94479]  [-0.14450]  [-0.43248]

DDLNRGFCF(-2)  0.004357  -0.019668  -0.454936
(0.00262)  (0.01417)  (0.15937)
[1.66188]  [-1.38829]  [-2.85458]

C 0.018601  0.041329  0.619760
(0.01023)  (0.05528)  (0.62186)
[1.81819] [0.74763]  [0.99662]

R-squared 0.565264 0.237126 0.315072
Adj. R-squared 0.481122 0.089473 0.182505
Sum sq. resids 0.038130 1.113253 140.8818
S.E. equation 0.035071 0.189503 2.131801
F-statistic 6.717945 1.605966 2.376700
Log likelihood 77.26285 13.15604 -78.81604
Akaike AIC -3.698045 -0.324002 4516633
Schwarz SC -3.396384 -0.022341 4.818294

Mean dependent 0.066456 0.044496 0.080491
S.D. dependent 0.048688 0.198596 2.357784

Determinant Residual 0.000195
Covariance

Log Likelihood (d.f. adjusted) 0.585040
Akaike Information Criteria 1.074472
Schwarz Criteria 1.979453
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Vector Autoregression Estimates

Date: 07/30/13 Time: 19:41

Sample(adjusted): 1975 2011

Included observations: 37 after adjusting endpoints
Standard errors in () & t-statistics in [ ]

DDLNRGDP DLNREXP DDLNRGFCF

DDLNRGDP(-1) 0.940514 1.470623 -18.43624
(0.15140) (1.01188) (11.24009)

[ 6.21202] [ 1.45336] [-1.64010]

DDLNRGDP(-2) -0.206864 -1.359386 -2.108389
(0.15730) (1.05131) (11.6789)

[-1.31508] [-1.29304] [-0.18053]

DDLNRGDP(-3) 0.087066 -0.274830 12.21396
(0.13095) (0.87519) (9.72247)

[ 0.66488] [-0.31402] [ 1.25626]

DLNREXP(-1) 0.021994 0.020157 1.644464
(0.02825) (0.18883) (2.09765)

[ 0.77845] [ 0.10675] [ 0.78395]

DLNREXP(-2) 0.017004 -0.142808 1.007421
(0.02532) (0.16924) (1.88005)

[ 0.67152] [-0.84383] [ 0.53585]

DLNREXP(-3) 0.006123 -0.038321 0.554256
(0.02634) (0.17603) (1.95555)

[ 0.23247] [-0.21769] [ 0.28343]

DDLNRGFCF(-1) 0.006609 -0.008380 -0.071391
(0.00252) (0.01684) (0.18707)

[ 2.62296] [-0.49763] [-0.38162]

DDLNRGFCF(-2) 0.002757 -0.017127 -0.411195
(0.00229) (0.01527) (0.16967)

[ 1.20629] [-1.12133] [-2.42345]

DDLNRGFCF(-3) 0.001463 -0.011150 0.131840
(0.00264) (0.01761) (0.19567)

[ 0.55528] [-0.63301] [0.67379]

C 0.008840 0.062847 0.430850
(0.00940) (0.06282) (0.69781)

[ 0.94056] [ 1.00050] [0.61743]

R-squared 0.732715 0.155733 0.372271
Adj. R-squared 0.643620 -0.125690 0.163028
Sum sq. resids 0.023398 1.045130 128.9783
S.E. equation 0.029438 0.196745 2.185629
F-statistic 8.223977 0.553376 1.779130
Log likelihood 83.77077 13.48464 -75.60215
Akaike AIC -3.987609 -0.188359 4.627143
Schwarz SC -3.552226 0.247024 5.062527
Mean dependent 0.066110 0.031948 0.067970
S.D. dependent 0.049312 0.185436 2.389026
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VAR Model - Substituted Coefficients:

DDLNRGFCF = - 10.62951403*DDLNRGDP(-1) + 1.740936737*DDLNRGDP(-2) +
0.7604990066*DLNREXP(-1) + 1.710913338*DLNREXP(-2) - 0.06738593418*DDLNRGFCF(-1) -
0.4549356404*DDLNRGFCF(-2) + 0.6197604936

DDLNRGDP = C(1,1)*DDLNRGDP(-1) + C(1,2)*DDLNRGDP(-2) + C(1,3)*DLNREXP(-1) +
C(1,4)*DLNREXP(-2) + C(1,5)*DDLNRGFCF(-1) + C(1,6)*DDLNRGFCF(-2) + C(1,7)

DLNREXP = C(2,1)*DDLNRGDP(-1) + C(2,2)*DDLNRGDP(-2) + C(2,3)*DLNREXP(-1) +
C(2,4)*DLNREXP(-2) + C(2,5*DDLNRGFCF(-1) + C(2,6)*DDLNRGFCF(-2) + C(2,7)

DDLNRGFCF = C(3,1)*DDLNRGDP(-1) + C(3,2)*DDLNRGDP(-2) + C(3,3)*DLNREXP(-1) +
C(3,4)*DLNREXP(-2) + C(3,5)*DDLNRGFCF(-1) + C(3,6)*DDLNRGFCF(-2) + C(3,7)

VAR Model - Substituted Coefficients:

DDLNRGDP = 0.5858419112*DDLNRGDP(-1) + 0.073827074*DDLNRGDP(-2) -
0.006547587563*DLNREXP(-1) + 0.005614548059*DLNREXP(-2) +
0.004985207872*DDLNRGFCF(-1) + 0.00435725501*DDLNRGFCF(-2) + 0.01860106142

DLNREXP =2.039271439*DDLNRGDP(-1) - 1.912464637*DDLNRGDP(-2) +
0.09790842976*DLNREXP(-1) - 0.1259254825*DLNREXP(-2) - 0.002001399786*DDLNRGFCF(-
1) - 0.01966778664*DDLNRGFCF(-2) + 0.04132880615

DDLNRGFCF = - 10.62951403*DDLNRGDP(-1) + 1.740936737*DDLNRGDP(-2) +

0.7604990066*DLNREXP(-1) + 1.710913338*DLNREXP(-2) - 0.06738593418*DDLNRGFCF(-1) -
0.4549356404*DDLNRGFCF(-2) + 0.6197604936
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Response of
DDLNRGDP: DDLNRGDP | DLNREXP DDLNSGFC
Period
1 0.035071 0.000000 0.000000
(0.00402) (0.00000) (0.00000)
2 0.019685 -0.002861 0.010466
(0.00559) (0.00586) (0.00551)
3 0.011052 -0.001327 0.014601
(0.00544) (0.00706) (0.00649)
4 0.006875 0.002507 0.003534
(0.00500) (0.00499) (0.00444)
5 0.005863 0.003073 -0.001788
(0.00437) (0.00337) (0.00348)
6 0.004180 0.000112 0.001389
(0.00361) (0.00179) (0.00282)
7 0.001546 -0.000926 0.002890
(0.00290) (0.00148) (0.00247)
8 0.000521 0.000274 0.000766
(0.00236) (0.00107) (0.00180)
9 0.000786 0.000728 -0.000629
(0.00168) (0.00086) (0.00155)
10 0.000714 8.37E-05 -2.94E-05
(0.00115) (0.00052) (0.00109)
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Response of DLNREXP to Cholesky
One S.D. Innovations
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Variance
Decomposition of
DDLNRGDP:
Period S.E. DDLNRGDP | DLNREXP | DDLNRGFCF
1 0.035071 100.0000 0.000000 0.000000
2 0.041656 93.21559 0.471855 6.312556
3 0.045523 83.94639 0.480114 15.57350
4 0.046243 83.56431 0.759155 15.67653
5 0.046748 83.33956 1.174912 15.48553
6 0.046956 83.39819 1.165140 15.43667
7 0.047079 83.06965 1.197708 15.73264
8 0.047089 83.04691 1.200578 15.75251
9 0.047105 83.01696 1.223628 15.75941
10 0.047111 83.02056 1.223658 15.75578
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Pairwise Granger Causality Tests
Date: 07/31/13 Time: 15:07

Sample: 1970 2011

Lags: 2
Null Hypothesis: Obs F-Statistic Probability
DLNREXP does not Granger Cause DDLNRGDP 38 0.13175 0.87702
DDLNRGDP does not Granger Cause DLNREXP 3.48278 0.04243
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