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Abstract:
This study aims at measuring the growth of the agricultural sector in
Algeria during the period (2000-2016), to achieve this goal, the world bank
database and the R program were adopted. The results of the study showed
that there is a negative impact of both agricultural raw material imports and
the share of agricultural land in the total area of land on the growth of the
agricultural sector in Algeria, while the same results showed a positive
effect for both exports of agricultural raw materials in addition to The
volume of grain production on the growth of the agricultural sector.
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# Augmented Dickey-Fuller Test Unit Root Test #

# Augmented Dickey-Fuller Test Unit Root Test #

Test regression none
Call:
Im(formula = z.diff ~ z.lag.1 - 1 + z.diff.lag)
Residuals:

Min  1Q Median 3Q Max
-1.2545-0.5093 0.1284 0.3946 0.7613

Coefficients:

Estimate Std. Error t value Pr(>|t])
z.lag.1 -0.002988 0.038434 -0.078 0.939
z.diff.lag -0.112694 0.278303 -0.405 0.692

Residual standard error: 0.6522 on 13 degrees of freedom
Multiple R-squared: 0.01364, Adjusted R-squared: -0.1381
F-statistic: 0.08986 on 2 and 13 DF, p-value: 0.9146

Value of test-statistic is: -0.0777
Critical values for test statistics:

1pct Spct 10pct
taul -2.66 -1.95 -1.6

Test regression none
Call:
Im(formula = z.diff ~ z.lag.1 - 1 + z.diff.lag)
Residuals:

Min  1Q Median 3Q Max
-0.9133-0.1148 0.2126 0.4110 0.7772

Coefficients:

Estimate Std. Error t value Pr(>|t])
z.lag.l1 -1.11401 0.37409 -2.978 0.0115*
z.diff.lag 0.01797 0.25030 0.072 0.9439

Residual standard error: 0.5756 on 12 degrees of freedom
Multiple R-squared: 0.6258, Adjusted R-squared: 0.5634
F-statistic: 10.03 on 2 and 12 DF, p-value: 0.002747

Value of test-statistic is: -2.9779
Critical values for test statistics:

1pct Spct 10pct
taul -2.66 -1.95 -1.6
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# Augmented Dickey-Fuller Test Unit Root Test #

# Augmented Dickey-Fuller Test Unit Root Test #

Test regression none
Call:
Im(formula = z.diff ~ z.lag.1 - 1 + z.diff.lag)
Residuals:
Min 1Q Median 3Q Max
-0.249247 -0.070478 0.000739 0.111651 0.233007

Coefficients:

Estimate Std. Error t value Pr(>|t|)
zlag.l1 -0.09278 0.06079 -1.526 0.151
z.diff.lag -0.16577 0.25505 -0.650 0.527

Residual standard error: 0.1383 on 13 degrees of freedom
Multiple R-squared: 0.1597, Adjusted R-squared: 0.03038
F-statistic: 1.235 on 2 and 13 DF, p-value: 0.3228

Value of test-statistic is: -1.5262
Critical values for test statistics:

1pct Spct 10pct
taul -2.66-1.95 -1.6

Test regression none
Call:
Im(formula = z.diff ~ z.lag.1 - 1 + z.diff.lag)
Residuals:

Min  1Q Median 3Q Max
-0.27045 -0.10919 -0.07263 0.04011 0.06167

Coefficients:

Estimate Std. Error t value Pr(>|t|)
z.lag.l -1.7655 0.3379 -5.2250.000213 ***
z.diff.lag 0.5737 0.2270 2.528 0.026521 *

Residual standard error: 0.1232 on 12 degrees of freedom
Multiple R-squared: 0.723, Adjusted R-squared: 0.6769
F-statistic: 15.66 on 2 and 12 DF, p-value: 0.0004515

Value of test-statistic is: -5.2247
Critical values for test statistics:

Ipct Spct 10pct
taul -2.66 -1.95 -1.6
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# Augmented Dickey-Fuller Test Unit Root Test #

# Augmented Dickey-Fuller Test Unit Root Test #

Test regression none
Call:
Im(formula = z.diff ~ z.lag.1 - 1 + z.diff.lag)
Residuals:
Min 1Q Median 3Q Max
-0.0083676 -0.0021229 -0.0014372 -0.0004919 0.0285671

Coefficients:

Estimate Std. Error t value Pr(>|t])
z.lag.1 0.0007177 0.0008026 0.894 0.387
z.diff.lag -0.0054604 0.2806551 -0.019 0.985

Residual standard error: 0.008472 on 13 degrees of freedom
Multiple R-squared: 0.06219, Adjusted R-squared: -0.08208
F-statistic: 0.4311 on 2 and 13 DF, p-value: 0.6588

Value of test-statistic is: 0.8943
Critical values for test statistics:

1pct Spct 10pct
taul -2.66 -1.95 -1.6

Test regression none
Call:
Im(formula = z.diff ~ z.lag.1 - 1 + z.diff.lag)
Residuals:
Min 1Q Median 3Q Max
-0.0023855 0.0000343 0.0008216 0.0020896 0.0291030

Coefficients:

Estimate Std. Error t value Pr(>|t])
zlag.l -1.1175 0.3768 -2.966 0.0118 *
z.diff.lag 0.2137 0.2758 0.775 0.4533

Residual standard error: 0.008673 on 12 degrees of freedom
Multiple R-squared: 0.4936, Adjusted R-squared: 0.4092
F-statistic: 5.848 on 2 and 12 DF, p-value: 0.01687

Value of test-statistic is: -2.9659
Critical values for test statistics:

1pct Spct 10pct
taul -2.66 -1.95 -1.6




201930109 : 30l 09 : ) | oy ally L8 sl 3 Sl A2

253

LN(PC) 3uiall o g (S Lo qilss

DLN(PC) diall (do Jsb (S JLid) @il

# Augmented Dickey-Fuller Test Unit Root Test #

# Augmented Dickey-Fuller Test Unit Root Test #

Test regression none
Call:
Im(formula = z.diff ~ z.lag.1 - 1 + z.diff.lag)
Residuals:

Min  1Q Median 3Q Max
-0.95730-0.13798 -0.01392 0.19221 0.78780

Coefficients:

Estimate Std. Error t value Pr(>|t])
zlag.l1 0.003638 0.007398 0.492 0.6311
z.diff.lag -0.457647 0.208357 -2.196 0.0468 *

Residual standard error: 0.4253 on 13 degrees of freedom
Multiple R-squared: 0.271, Adjusted R-squared: 0.1588
F-statistic: 2.416 on 2 and 13 DF, p-value: 0.1282

Value of test-statistic is: 0.4917

Critical values for test statistics:
1pct Spct 10pct

taul-2.66-1.95 -1.6

Test regression none
Call:
Im(formula = z.diff ~ z.lag.1 - 1 + z.diff.lag)
Residuals:

Min  1Q Median 3Q Max
-0.89922 -0.08470 0.02973 0.29781 0.75483

Coefficients:

Estimate Std. Error t value Pr(>|t])
zlag.l -1.64192 0.46185 -3.555 0.00396 **
z.diff.lag 0.09726 0.24657 0.394 0.70017

Residual standard error: 0.4411 on 12 degrees of freedom
Multiple R-squared: 0.7539, Adjusted R-squared: 0.7129
F-statistic: 18.38 on 2 and 12 DF, p-value: 0.0002221

Value of test-statistic is: -3.5551

Critical values for test statistics:
1pct Spct 10pct

taul-2.66-1.95 -1.6
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# Augmented Dickey-Fuller Test Unit Root Test #

# Augmented Dickey-Fuller Test Unit Root Test #

Test regression none
Call:
Im(formula = z.diff ~ z.lag.1 - 1 + z.diff.lag)
Residuals:

Min  1Q Median 3Q Max
-0.23522 -0.06563 -0.01978 0.05959 0.29697

Coefficients:

Estimate Std. Error t value Pr(>|t])
z.lag.l1 0.009144 0.015841 0.577 0.574
z.diff.lag -0.254365 0.261917 -0.971 0.349

Residual standard error: 0.1313 on 13 degrees of freedom
Multiple R-squared: 0.07773, Adjusted R-squared: -0.06416
F-statistic: 0.5478 on 2 and 13 DF, p-value: 0.591

Value of test-statistic is: 0.5772
Critical values for test statistics:

1pct Spct 10pct
taul-2.66-1.95 -1.6

Test regression none
Call:
Im(formula = z.diff ~ z.lag.1 - 1 + z.diff.lag)
Residuals:

Min  1Q Median 3Q Max
-0.21182 -0.04873 0.02384 0.08226 0.31951

Coefficients:

Estimate Std. Error t value Pr(>|t])
zlag.l -1.24020 0.46355 -2.675 0.0202 *
z.diff.lag 0.02335 0.28841 0.081 0.9368

Residual standard error: 0.1382 on 12 degrees of freedom
Multiple R-squared: 0.6049, Adjusted R-squared: 0.5391
F-statistic: 9.188 on 2 and 12 DF, p-value: 0.003802

Value of test-statistic is: -2.6754

Critical values for test statistics:
1pct Spct 10pct

taul-2.66-1.95 -1.6
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Call:
Im(formula = DLN(VASG) ~ DLN(EXG) + DLN(IMG) + DLN(PC) +
DLN(TRG), data = regression)
Residuals:
Min 1Q Median 3Q Max
-0.17097 -0.07013 0.01404 0.06521 0.10793

Coefficients:
Estimate Std. Error t value Pr(>|t])
(Intercept) 0.007439 0.025889 0.287 0.77919

DLN(EXG) 0.034204 0.045108 0.758 0.46422
DLN(IMG) -0.129837 0.214637 -0.605 0.55751
DLN(PC) 0.190028 0.048304 3.934 0.00234 **
DLN(TRG) -1.609548 3.440706 -0.468 0.64906

Signif. codes: 0 “***’0.001 “**’ 0.01 */ 0.05°"0.1°"1

Residual standard error: 0.09576 on 11 degrees of freedom
Multiple R-squared: 0.6065, Adjusted R-squared: 0.4634
F-statistic: 4.238 on 4 and 11 DF, p-value: 0.02566
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