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Abstract:

Considering Algeria's position as one of the world's leading natural gas exporters, its exports
have played a significant role in the development of the Algerian economy. This has led us to
study the causal relationship between the gross domestic product (GDP) and the evolution of
natural gas exports (EXgaz) in Algeria over the period 2000-2021. Using time series analysis,
the stability test results confirmed that both series are integrated of order one. The causality
test results showed a unidirectional causal relationship, with natural gas exports having a
positive impact on economic growth in Algeria during the study period.

Keys words: Natural gas exports, GDP, Algeria, Granger causality.
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/AR Lag Order Selection Criteria
=ndogenous variables: DGDP DEXGAZ
=xogenous variables: C

Jate: 02/03/24 Time: 14:35

Sample: 2000 2021

ncluded observations: 19

Lag

LogL LR FPE AlC 5C HQ

0
1
2

-144.2444 MNA* 18623.70 1539414 1562356 1541097
-139.6449 7746532 15687.40* 15.33104* 1540928 15381517
-138.5472 1617658 2172354 1563854 16.13362 1572067
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Pairwise Granger Causality Tests
Date: 02/03/24 Time: 14:39
Sample: 2000 2021
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MNull Hypothesis: Obs  F-Statistic  Prob.
DEXGAZ does not Granger Cause DGDP 20 059772 04501
DGDP does not Granger Cause DEXGAZ 8.86778  0.0084
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