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Abstract :

The study aims to measure the impact of economic sectors, namely agriculture, industry, and
services, on economic growth in Algeria during the period (1980-2022). Using the descriptive-
analytical and quantitative methods, the econometric analysis revealed the absence of a long-term
equilibrium relationship between the study variables, necessitating the application of the VAR model.
Additionally, the causality analysis based on the Toda-Yamamoto approach indicated the absence of a
causal relationship from the economic sectors to real GDP and from real GDP to the agriculture and
industry sectors. However, a causal relationship was found from real GDP to the services sector. The
results of the impulse response function analysis showed a weak response of real GDP to shocks
occurring in the economic sectors.

Keywords: Economic sectors, Economic growth, VAR, The causality, Response function.
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LRGDP LAGR LIND LSER
Mean 8.023867 5.688710 5.445624 6.522223
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Maximum 10.22878 8.073341 7.210892 8.723020
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UNIT ROOT TEST RESULTS TABLE (PP)
Null Hypothesis: the variable has a unit root

At Level
LRGDP LAGR LIND LSER
With Constant t-Statistic ~ -2.0018 -2.0556 -3.7965 -2.0316
Prob. 0.2850 0.2630 0.0059 0.2727
With Constant & Trend t-Statistic ~ -0.3643 -0.7720 -1.1511 -0.2652
Prob. 0.9858 0.9602 0.9075 0.9892
Without Constant & Trend t-Statistic 4.2950 3.7767 3.8485 3.7111
Prob. 1.0000 0.9999 0.9999 0.9999
At First Difference
d('-R)GDP d(LAGR) d(LIND)  d(LSER)
With Constant t-Statistic ~ -4.0416 -6.5510 -4.1043 -3.5580
Prob. 0.0031 0.0000 0.0026 0.0112
With Constant & Trend t-Statistic -4.1398 -6.8674 -4.7101 -4.0896
Prob. 0.0116 0.0000 0.0026 0.0132
Without Constant & Trend t-Statistic -2.2096 -3.5953 -2.4799 -1.5873
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Sladd 3 LU et 1(04) Jgdd
VAR Residual Serial Correlation LM Tests
Date: 11/23/24 Time: 15:18
Sample: 1980 2022
Included observations: 42

Null hypothesis: No serial correlation at lag h

Lag LRE* stat df Prob. Rao F-stat df Prob.

1 14.61037 16 0.5533 0.914398  (16,92.3)  0.5554
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Component  Jarque-Bera df Prob.
1 0.591999 2 0.7438
2 0.669272 2 0.7156
3 0.269930 2 0.8737
4 4.608803 2 0.0998
Joint 6.140004 8 0.6316
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Vector Autoregression Estimates

Date: 12/27/24 Time: 22:25

Sample (adjusted): 1981 2022

Included observations: 42 after adjustments

Standard errors in () & t-statistics in [ |
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LRGDP LAGR LIND LSER

LRGDP(-1) 1.054875 0.042757 0.105095 0.369563
(0.17435) (0.19602) (0.13559) (0.11660)

[6.05033]  [0.21812]  [0.77508]  [3.16943]

LAGR(-1) 0.272246 0.733001 0.173393 0.263142
(0.14064) (0.15812) (0.10937) (0.09406)

[1.93576]  [4.63567]  [1.58531]  [2.79767]

LIND(-1) 0.137046 0.392987 0.887336 0.135653
(0.14190) (0.15954) (0.11035) (0.09490)

[0.96581]  [2.46330]  [8.04086] [ 1.42944]

LSER(-1) 0.449207  -0.096481  -0.211872 0.255240
(0.23715) (0.26663) (0.18443) (0.15860)

[-1.89417]  [-0.36185]  [-1.14878]  [1.60930]

C 0.317386  -0.205137 0.270990  -0.217479

(0.30993) (0.34845) (0.24103) (0.20728)

[1.02406]  [-0.58871]  [1.12430]  [-1.04923]

R -squared 0.996940 0.996404 0.997040 0.998716
Adj. R-squared 0.996609 0.996015 0.996720 0.998577
Sum sq. resids 0.329508 0.416517 0.199289 0.147380
S.E. equation 0.094370 0.106100 0.073391 0.063113
F-statistic 3013.487 2563.038 3116.162 7193.995
Log likelihood 42.20886 37.28804 52.76858 59.10526
Akaike AIC 1771851 -1537526 2274694 2576441
Schwarz SC 1564985  -1.330661  -2.067829  -2.369575
Mean dependent 8.093704 5.763227 5.509306 6.594818
S.D. dependent 1.620581 1.680789 1.281542 1.673093

Eviews 13 &2, ol 2 : juuall
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VAR Granger Causality/Block Exogeneity Wald Tests
Date: 12/27/24 Time: 22:01

Sample: 1980 2022
Included observations: 41

Dependent variable: LRGDP

Excluded Chi-sq df Prob.
LAGR 3.255016 2 0.1964
LIND 0.472209 2 0.7897
LSER 1.840918 2 0.3983
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All 8.483309 6 0.2048

Dependent variable: LAGR

Excluded Chi-sq df Prob.
LRGDP 0.784348 2 0.6756
LIND 6.835500 2 0.0328
LSER 0.086598 2 0.9576
All 16.44351 6 0.0116

Dependent variable: LIND

Excluded Chi-sq df Prob.
LRGDP 0.791696 2 0.6731
LAGR 6.106855 2 0.0472
LSER 1.192526 2 0.5509
All 11.74850 6 0.0678

Dependent variable: LSER

Excluded Chi-sq df Prob.
LRGDP 7.881332 2 0.0194
LAGR 9.210588 2 0.0100
LIND 2.641604 2 0.2669
All 18.60805 6 0.0049
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Response to Cholesky One S.D. (d.f. adjusted) Innovations
9592 Cl using analytic asymptotic S_E.s

Response of LRGDP to LIND Innaovation
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Response of LRGDP ta LAGR Innowva ticn

.oa

LO95% (lower):2 (-0.003)
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Response of LRGDP to LSER Innowva tion
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Period S.E. LRGDP LIND LAGR LSER
1 0.094370  100.0000  0.000000  0.000000  0.000000
(0.00000)  (0.00000)  (0.00000)  (0.00000)
2 0.136131 9537784  0.357525  2.578222  1.686410
(3.84498)  (0.70586)  (3.16541)  (1.22134)
3 0.168015  89.88425  1.520445 5214100  3.381209
(6.93302)  (2.05885)  (5.64591)  (2.36047)
4 0.193661  84.67458  3.489947  7.236191  4.599283
(9.44193)  (3.75093)  (7.52510)  (3.26375)
5 0.214985  79.85508  6.079415  8.692949  5.372552
(11.5284)  (5.56669)  (8.93445)  (3.96670)
6 0233235 7541204  9.048830  9.724526  5.814608
(13.2876)  (7.38014)  (9.99205)  (4.51602)
7 0249229  71.34163 1217649  10.45196  6.029915
(14.7708)  (9.10232)  (10.7941)  (4.94824)
8 0.263495  67.64606 1529039  10.96541  6.098136
(16.0121)  (10.6762)  (11.4132)  (5.28868)
9 0276374  64.32120  18.27390  11.32931  6.075587
(17.0438)  (12.0808)  (11.9026)  (5.55540)
10 0288094  61.35238  21.05835  11.58898  6.000285

(17.8992)  (13.3216)  (12.3012)  (5.76275)

Cholesky One S.D. (d.f. adjusted) Innovations

Cholesky ordering: LRGDP LIND LAGR LSER

Standard errors: Monte Carlo (100 repetitions) standard deviations in
parentheses
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