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Abstract:

The study aims to test the impact of non-hydrocarbon exports on
economic growth in Algeria during the period 2000-2017, using the joint
integration approach and the error correction model. The study found that in
the short term, there is a positive and indirect significant impact of exports
outside the hydrocarbon sector on GDP growth.
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45194 2.36 1066 97.64 44128 | 2009
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Source: (Direction genéral, 2017).
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Dependent Variable: GDP
Method: Least Squares
Date: 12/11/19 Time: 11:09
Sample: 2000 2017
Included observations: 18

Variable Coefficient Std. Error  t-Statistic Prob.
C 40.58325 16.40737 2.473477 0.0250
EXORP 0.070239 0.010735 6.543199 0.0000
R-squared 0.727953 Mean dependent var 137.3537
Adjusted R-squared 0.710950 S.D. dependent var 56.06366
S.E. of regression 30.14169 Akaike info criterion 9.754135
Sum squared resid 14536.34 Schwarz criterion 9.853065
Log likelihood -85.78721 Hannan-Quinn criter. ~ 9.767776
F-statistic 42.81345 Durbin-Watson stat 0.899008
Prob(F-statistic) 0.000007
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GDP = 40.58 + 0.070EXPOR

2o Gl aLll A o) peid) jlaad) dlles s
Ghe G Jlal) sl bl i) e e Ju L sy 40.5832486083
2 ¥y camse Wl die of WS ccligadl mla alalal
Slaa¥) ol =l o dmse Ale asm5 S L 0.0702394259869
2 e clig md) zHla cbaliall B ol AT Jeey ccliy ) z)la clpalialls
b z 39l Al 3 gaill Lndla die iy Lo cgsinay Cinse dadll
ot 3D Ll V) il G Al A at ) Al dalil) (g
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Null Hypothesis: RESID02 has a unit root

Exogenous: Constant, Linear Trend
Lag Length: 2 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob."
Augmented Dickey-Fuller test statistic -4.139799 0.0267
Test critical values: 1% level -4.728363
5% level -3.759743
10% level -3.324976
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(RESID02)
Method: Least Squares
Date: 12/11/19 Time: 13:10
Sample (adjusted): 2003 2017
Included observations: 15 after adjustments
Variable Coefficient Std. Error  t-Statistic ~ Prob.

RESID02(-1)  -1.821922 0.440099  -4.139799  0.0020
D(RESID02(-1))  1.334359  0.468103  2.850568  0.0172
D(RESID02(-2)) 1301013  0.441440 2947200  0.0146

C -60.72474 1897752  -3.199826  0.0095
@TREND("2000") 6.189170 1.693812  3.653988  0.0044

R-squared 0.657351 Mean dependent var 8.437337
Adjusted R-squared 0.520291 S.D. dependent var 29.24976
S.E. of regression 20.25867 Akaike info criterion 9116245
Sum squared resid 4104.139 Schwarz criterion 9.352261
Log likelihood -63.37184 Hannan-Quinn criter. 9-113731
F-statistic 4.796096 Durbin-Watson stat 2.028244
Prob(F-statistic) 0.020248

Eviews8 daay e aldie WU oialll dlac) (e jaal)
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Breusch-Godfrey : dlsll o Luluall Ll DU i Y (g pina Ll @
.Serial Correlation LM Test
ARCH P Al hgadl glall @l s jlas) e
Heteroskedasticity Test
A6 Jlaall DA e CHLEAY 028 il s i (Sas

Aol G Aedul) LM miSY g e LA 107 Jgand)
Breusch-Godfrey Serial Correlation LM Test:

F-statistic 2.232463 Prob. F(2,14) 0.1440
Obs*R-squared 4.352504 Prob. Chi-Square(2) 0.1135

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 12/11/19 Time: 14:26

Sample: 2000 2017

Included observations: 18

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error  t-Statistic =~ Prob.
C 30.51638  24.12042 1.265168 0.2265
EXORP -0.018316  0.015140 -1.209770  0.2464
RESID(-1) 1.014575  0.510678 1.986723 0.0669
RESID(-2) 0.030538  0.546728 0.055856 0.9562
R-squared 0.241806 Mean dependent var -8.68E-15
Adjusted R-squared 0.079336 S.D. dependent var 29.24173
S.E. of regression 28.05781 Akaike info criterion ~ 9.699541
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Sum squared resid 11021.37
Log likelihood -83.29587
F-statistic 1.488309

Prob(F-statistic) 0.260745

Schwarz criterion
Hannan-Quinn criter.
Durbin-Watson stat

9.897402
9.726824
0.903392

Eviews8 dmay Je alaeYh sl slae) (e 1 jaaal)

LU Al e zasadll sla ) ulaall LLEY) ddlas) dad i
oo SI 525 0.1440 & Prob.F i dglaay Jial) dad of 3 ¢ Ll
e aaY) o AN ey 13 Lali) asmg pie Jiny 1385 % 5 Aysiaall (g5l
A laad Jag pdall bl <l ase LGN 108 Jsaad)

Heteroskedasticity Test: ARCH

F-statistic 0.196759 Prob. F(1,15) 0.6637
Obs*R-squared 0.220106 Prob. Chi-Square(1) 0.6390
Test Equation:
Dependent Variable: RESID/2
Method: Least Squares
Date: 12/11/19 Time: 14:27
Sample (adjusted): 2001 2017
Included observations: 17 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
C 1026.050 696.2510 1.473679 0.1612

RESID"2(-1) -0.600105 1.352884 -0.443575 0.6637
R-squared 0.012947 Mean dependent var 806.3671
Adjusted R-squared -0.052856 S.D. dependent var 1966.440
S.E. of regression 2017.740 Akaike info criterion 18.16747
Sum squared resid 61069095 Schwarz criterion 18.26550
Log likelihood -152.4235 Hannan-Quinn criter. 18.17722
F-statistic 0.196759 Durbin-Watson stat 1.128226
Prob(F-statistic) 0.663681

Eviews 8 iaapn o alaieWU ofialll dlae) ot jdaall
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t AU Jsaall DA e LAY 138 il

ECM i) sl Lol il il grudagy :09 Jgan

Dependent Variable: DGDP

Method: Least Squares

Date: 12/13/19 Time: 14:10

Sample (adjusted): 2001 2017
Included observations: 17 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
DEXPOR 0.027624 0.009221 2.995887 0.0090
E(-1) -0.021675 0.246472 -0.087942 0.9311
R-squared 0.342168 Mean dependent var 6.799882
Adjusted R-squared 0.298312 S.D. dependent var 21.51999
S.E. of regression 18.02661 Akaike info criterion 8.731706
Sum squared resid 4874.380 Schwarz criterion 8.829731
Log likelihood -72.21950 Hannan-Quinn criter. 8.741450
Durbin-Watson stat 1.013891
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DGDP = 0.0276.DEXPOR — 0.02167.E(—1)
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