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Abstract:

Through this study, we analyzed the reality of the development of non-
hydrocarbon exports and economic growth in Algeria in terms of volume during the
period 2000-2024, as well as modeling the statistical relationship between them
during the same period using the VAR autoregressive vector model.

The results of this study showed fluctuations in the development of economic
growth rates in Algeria, as we noticed a negative rate in 2020, and also, fluctuations
in the development of non-hydrocarbon exports in terms of volume during the period
2000-2024. The study also showed the instability of the time series of the two
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variables of the economic growth and non-hydrocarbon exports, and also the lack of
a relationship of influence between them in the long and short term on one side, as
well as the weak explanation of non-hydrocarbon exports for economic growth in
Algeria during the period 2000-2024 on the other side.

Keywords: Non-hydrocarbon exports, Economic Growth, Causality, Cointegration,
VAR model.

JEL Classification Codes:F14, O47.
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3 dslsy o 48 aglas| 8151 joay oy « Granger Zl>—i) Lol Lo Giazel 5
G DB g ol Bal psinidy (Sl o T e nd Sl a0 L 0gh
WSCs (3 wlpad) Bl LSl plasad les VI Vs Cllanyy « (Yavuz 2022, page 786)) il
2011 09,27y «_gy) Fallacieuse Casly ,uall U)ot 6 aa) dho OLé OY i
tk bl Y1 s o il (82 amiv
Granger pupd Ol paaedl o dod) Jlt | @6 e 12 03y Jgutond)
Pairwise Granger Causality Tests

Date: 09/06/25 Time: 01:26
Sample: 2000 2024

Lags: 1

Null Hypothesis: Obs F-Statistic Prob.
DNHE does not Granger Cause DGDP 23 1.53430 0.2298
DGDP does not Granger Cause DNHE 0.12639 0.7259

T3y el e B3l Eviews 8 lss #ils  juazad!
200 ool Jgd! 6 I e rian
F=5 aJoadi aa il a8 2y F-Statistic= 1.53430 (sles LoY) a5l 23 25lan| v/
Sy 2l ol ohsball @l SV oYl (3 B 9y pde e B Bo ) LB ag ¢
2024-2000 szl Sy 5141 3 DGDP (s5basY) seidl s Y DNHE
Bod! 2ol e Ll 1 ay F-Statistic= 0.12639 (gl 2511 25l S8 alan| v/
@olasYl gadl (f QW oV 3 e gy pde e A a4 L any PS5
gyl 32l IS 1 (3 DNHE @by 21 o)l psball (o Y DGDP
eVl ol (grime o el V1 3 GV 3 ST e o B o Y ey
:2024-2000 35 J5= DNHE <6y 2 7)1 olyslally DGDP
ol Zasedl Mo Ay I 0 Bad S VAR( 1) (pgybedl m350dl 40 dlys 6.4
o e b el maged) o (T (I Aty el sl Bl sl o3 JIVAR(T)
( Fod) yliaal duls b aflam Y bVl Gan e sl Wl &3 ony Y Al ST
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Inverse Roots  &slall sdd) jLast| jomgy (adfly og)illl mdoadlly dold) il ol any 2ol
(o) Lzl duhl) desaad) ofle) V"J e o of AR Characteristic Polynomial
DbtV s ol (e L5 ISCadl
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Inverse Roots of AR Characteristic Polynomial
1.5

T T T T T
-1.5 -1.0 -0.5 0.0 0.5 1.0 1.5

T3 gl e 3 Eviews 8 pls mils  yaol!
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3elly et (Tl 3 el slese W) Sy Bl Al
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Residual Lol ol cay il Odill ghsadl 2y & o G LY CLE L
3 =25 2 LS VAR(1) polll 350l 3l Portmanteau Tests for Autocorrelations
12 41 o Lags olpdh s of Prbyd asmd) adlas V) sl Y1 ol o OF 5 o3 gl
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RPN
e Bl Bl B S VAR(D) oMol gyl 30adl OF sl S adey
J.:b;:U U“JJJ"L\ CS}A.;J\ S Y \.lf} L@_,_,Lc JM,U cfu\ doeo 95}2;»} ey Lo \th} c&\}y'al\
5edly (sslaBy)
s b ol )l Slalad) e e ande e il Z3sd) Sl s O e i o
L} )L:ﬁ\ Sla @’LA ‘ﬁu‘ Qu f“u’j cch:.‘.U u\& 21.;3)3'),0 L;k"ij wj)u\l‘ CJ}A..U ﬁw\ 3;&595},5%}
e Aoz G VAR(D) ol il mapeill Sl ol (ld LNy oty L)
UL Lo L s B e Ads ¢ Residual Heteroskedasticity Tests La>!
Sl s il L S e 7 03y Jgutnd!
AR Residual Heteroskedasticity Tests: No Cross Terms (only levels and squares)
ate: 09/06/25 Time: 01:40

ample: 2000 2024
cluded observations: 23

Joint test:
Chi-sq df Prob.
14.10228 12 0.2942

1 @3y g=lll e sl Bviews 8 allas milu :jusall
CHI- J fsedtl dJlax=¥) asla>Y) adl O odel Las ¥l 6 D e e
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Mohammed ben meriem, et autres , 2023, croissance économique et taux de
chomage en Algérie: lecture par la loi de GORDON sur la période 1970-2019, les

cahiers du cread, vol39, n04.
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GR % NHE_X % XTOT NHE GDP Lt
3,800 2,725 21650000000 590000000 54790398570,33 2000
3,000 2,933 19090000000 560000000 59413400923,64 2001
5,400 3,260 18710000000 610000000 61516103406,17 2002
6,500 1,921 24470000000 470000000 73482264190,92 2003
4,500 2,079 32230000000 670000000 91913680985,17 2004
5,400 1,597 46330000000 740000000 107046618669,71 2005
2,900 2,064 54740000000 1130000000 123084258693,01 2006
3,100 1,617 60590000000 980000000 142482739809,85 2007
2,500 1,781 78590000000 1400000000 180383848331,14 2008
1,200 1,706 45186000000 771000000 150317292079,36 2009
4,800 1,697 57090000000 969000000 177785053939,53 2010
3,000 1,683 72888000000 1227000000 218331946925,30 2011
2,400 1,607 71736000000 1153000000 227143746075,93 2012
2,600 1,620 64867000000 1051000000 229701430292,16 2013
4,100 2,772 60129000000 1667000000 238942664192,59 2014
3,200 4,296 34566000000 1485000000 187493855609,35 2015
3,900 4,746 29309000000 1391000000 180763839522,15 2016
1,500 3,954 34569000000 1367000000 189880896903,07 2017
1,400 5,395 41115000000 2218000000 194554483655,53 2018
0,900 5,910 34994000000 2068000000 193459662090,68 2019
-5,000 8,707 21925000000 1909000000 164873415325,20 2020
3,800 11,671 38558000000 4500000000 186231205262,08 2021
3,600 9,097 65715000000 5978000000 225638456572,14 2022
4,100 9,105 55554000000 5058000000 247626161016,41 2023
3,300 14,300 49030000000 #7000000000 263619794506,72 2024

Al ptaad) bl dmadl i 1 @
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"' Johansen Cointegration Test " uilagr Oygm jlasl mils 2 o3y 3okl

Date: 09/06/25 Time: 01:33

Sample (adjusted): 2002 2024

Included observations: 23 after adjustments
Trend assumption: Linear deterministic trend
Series: GDP NHE

Lags interval (in first differences): 1 to 1
Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None 0.239758 6.508381 15.49471 0.6354
At most 1 0.008816 0.203660 3.841466 0.6518

Trace test indicates no cointegration at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values

1 oy Gl e sl Bviews 8 allas milu s yuuall
P wj)v\.«“ CQ}A.J‘ ).37{3 17,)3 Lol )L,:.‘?'\ 3 (..3) &M\

VAR Lag Order Selection Criteria
Endogenous variables: GDP NHE
Exogenous variables: C

Date: 09/06/25 Time: 01:29
Sample: 2000 2024

Included observations: 21

Lag LogL LR FPE AlC sc HQ
0 -17.87980 NA 0.022770 1.893315 1.992793 1.914904
1 16.51151 58.95654* 0.001265*  -1.001096*  -0.702661*  -0.936328*
2 19.45967 4.492437 0.001419 -0.900921 0403529  -0.792974
3 21.65071 2.921391 0.001744 -0.728639 -0.032291 -0.577514
4 24.07683 2.772704 0.002163 -0.578746 0.316559  -0.384442

* indicates lag order selected by the criterion

1 @3y g=lll e sl Bviews 8 allas milu :juuall
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Vector Autoregression Estimates
Date: 09/06/25 Time: 01:36
Sample (adjusted): 2002 2024
Included observations: 23 after adjustments
Standard errors in () & t-statistics in [ ]

DGDP DNHE
DGDP(-1) 0.308786 -0.207726
(0.24455) (0.58430)
[ 1.26267] [-0.35552]
DNHE(-1) -0.125429 -0.305812
(0.10126) (0.24194)
[-1.23867] [-1.26399]
C 0.056248 0.152006
(0.03028) (0.07236)
[ 1.85738] [2.10080]
R-squared 0.094816 0.125352
Adj. R-squared 0.004297 0.037888
Sum sq. resids 0.331289 1.891200
S.E. equation 0.128703 0.307506
F-statistic 1.047475 1.433177
Log likelihood 16.12740 -3.905336
Akaike AIC -1.141513 0.600464
Schwarz SC -0.993405 0.748572
Mean dependent 0.064782 0.109814
S.D. dependent 0.128980 0.313502
Determinant resid covariance (dof adj.) 0.001146
Determinant resid covariance 0.000867
Log likelihood 15.81274
Akaike information criterion -0.853282
Schwarz criterion -0.557066

T3 gl e 3 Eviews 8 slss mils  yaoll
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VAR Residual Portmanteau Tests for Autocorrelations
Null Hypothesis: no residual autocorrelations up to lag h
Date: 09/06/25 Time: 01:39

Sample: 2000 2024
Included observations: 23

Lags Q-Stat Prob. Adj Q-Stat Prob. Df
1 0.345643 NA* 0.361354 NA* NA*
2 2.615183 0.6241 2.847041 0.5837 4
3 3.978681 0.8590 4.415064 0.8179 8
4 4.482292 0.9731 5.024697 0.9571 12
5 9.454856 0.8935 11.37853 0.7855 16
6 15.99251 0.7171 20.22360 0.4440 20
7 18.47051 0.7796 23.78571 0.4739 24
8 19.84413 0.8701 25.89193 0.5790 28
9 23.43728 0.8641 31.79496 0.4769 32
10 25.43285 0.9054 35.32560 0.5005 36
11 30.21070 0.8693 44.48313 0.2886 40
12 33.07532 0.8859 50.47280 0.2330 44

*The test is valid only for lags larger than the VAR lag order.

df is degrees of freedom for (approximate) chi-square distribution
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