Revue d’Economie et de Statistique Appliquée
Volume 20 number 02, April 2024

ISSN : 1112-234X  EISSN : 2600-6642
Pages : 739-153

The Causal Relationship Between the upgrading programs and non-
hydrocarbon economic growth in Algeria during (2002-2017)
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ABSTRACT: The purpose of this research paper is to measure the relationship between upgrading
programs of small and medium-sized enterprises and the economic growth outside hydrocarbons in the
Algerian economy during the period 2002-2017, Using the Granger causality test and test of co-
integration Johansen, The results indicate that there is a causal relationship between the independent
variables and the GDP outside hydrocarbons and co-integration relationship, which highlights the
important role of SME sector in determining future economic growth outside hydrocarbons.
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i 1) Jusdhal] a5l Jilail 12 Jgaad

PIBHH NESPMN ENPME TEMP
Mean 4141544.00 1087.63 598619.30 32.76
Median 3611790.00 580.00 612904.50 36.40
Maximum 7734028.00 2700.00 1060289.00 39.00
Minimum 1479799.00 325.00 245348.00 21.20
Std. Dev. 2082151.00 910.26 263086.20 6.40
Skewness 0.31 0.89 0.30 -0.88
Kurtosis 1.63 2.06 1.84 2.00
Jarque-Bera 3.00 5.43 2.27 5.50
Probability 0.22 0.07 0.32 0.06
Observations 32.00 32.00 32.00 32.00
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i) (g B Y ) dle Jilat 13 sl
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Correlation
Probahbility PIBHH MESPMM EMNPME TEMP
FIBHH 1.000000
MESPMM 0931284 1.000000
0.0000 -
EMPME 0.990176 0.922906 1.000000
0.0000 0.0000 -
TEMP 0.762812 0.560126 0.786890 1.000000
0.0000 0.0009 0.0000 -

Eviews 10 gt Slasy) Jiladll zi ca oialill slae ] ; jacadll

(5 sianal) tie e ) Judlad) )i Jila 4 Jpaal
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(Johansen Test) < jidall Jal&ill puils sa jlid) &3l Julas 16 J saall
Sample (adjusted). 200351 201752
Included observations: 30 after adjustments
Trend assumption: Linear deterministic trend
Series: PIBHH NESPMM EMFPME TEMP
Lags interval (in first differences): 1 to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
Mao. of CE(s) Eigenvalue Statistic Critical Value Prob.**
MNone * 0.639664 56.11009 47 85613 0.0069
At most 1 0.493554 25.48853 2979707 0.1447F
At most 2 0126934 5078410 15.49471 0.8004
At most 3 0.032980 1.006079 2.841466 0.2158

Trace test indicates 1 cointegrating egnis) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
*Mackinnon-Haug-Michelis (1999) p-values

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
Mo. of CE(s) Eigenvalue Statistic Critical Value Prob.**
MNone * 0.639664 30.62156 27 58434 0.0197
At most 1 0.493554 2041012 2113162 0.0628
At most 2 0.126934 4072331 14. 26460 0.8516
At most 3 0.0322980 1.006079 3.841466 0.3158

Max-eigenvalue test indicates 1 cointegrating eqnis) atthe 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
Mackinnon-Haug-Michelis (1999) p-wvalues
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Pairwise Granger Causality Tests
Date: 06/20/18 Time: 16:49
Sample: 200251201752
Lags:1
Null Hypothesis: Obs F-Statistic |Prob.
NESPMN does not Granger Cause PIBHH 31 10.9763 0.0026
PIBHH does not Granger Cause NESPMN 8.32835 0.0074
ENPME does not Granger Cause PIBHH 31 0.71563 0.4048
PIBHH does not Granger Cause ENPME 2.93534 0.0977
TEMP does not Granger Cause PIBHH 31 7.3607 0.0113
PIBHH does not Granger Cause TEMP 0.05246 0.8205
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