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Abstract:

This research paper aims to examines and analyze the impact that domestic saving can
have on economic growth in Algeria during the period 1970-2022. To do this, an econometric
model based on the autoregressive distributed lag (ARDL) method was estimated, The
following results were reached: Through the long-run relationship, there is a significant and
positive effect of the volume of domestic saving on economic growth, as the value of the
elasticity in the long run reached 0.141% ; As for the short-term relationship, we found that
there is a significant and positive (inverse) effect of the size of current domestic saving (late

by one year) on the economic growth rate, where the elasticity value in the short-term
reached 0.054% (-0.052%), respectively.
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F-statistic 1471350 Durbin-Watson stat 1.660028 F-Bounds Tast HMull Hypothesis: MNao levels relationshie
Prob(F-statistic) 0.000000 T st Statistic waEiue Signir 1003 1013
* p-value incompatible with t-Bounds distribution
Fostatiste 1243178 105
5 v Sae
2. 5%
F-Bounds Test Mull Hyp Mo levels T ) 1%
Actual sampla Size =
Test Statistic value Signif. 10y 11 o
Tee
F-statistic 12.43178 10% 4.05 4.49
Finite Sampie: n=50
K 1 5% 4.68 5.15 . ‘;3 Pa—
2.5% 53 5.83 Saa soan se07
Eros 6.1 673 1o o7 7rzv

dpasid) Sl il 4 0By el
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Heteroskedasticity Test: ARCH

12
F-statistic 0.053445 Prob. F(1,48) 0.8182 Series: Residhals
Obs*R-squared 0.055610 Prob. Chi-Square(1) 0.8138
10 Sample 1972 2022
Dbservations 51
Test Equation
Dependent variable: RESIDA2 s
Method: Least Squares Mazn 54aslE
Date: 09/24/23 Time: 22:25 i
Sample (adjusted). 1973 2022 Median -0.00382
Included observations: 50 after adjustments & Warmer 0085374
wvariable Coefficient Std. Error t-Statistic Prob Minimum  -0.03030)
4
c 0.000500 0.000107 4693095 0.0000 st D 00363
RESID*2(-1) -0.024768 0107139  -0.231181 0.8182 Smaress 0002213
R-squared 0.001112 Mean dependent var 0.000486 2 furtoss 3083265
Adjusted R-squared -0.019698 S.D. dependentwvar 0.000611
S.E. of regression 0.000617 Akaike info criterion -11.890451 0 - - - [ p—
Sum squared resid 1.83E-05 Schwarz criterion -11.82803 T
Lag likelinood 299.6127 Hannan-Quinn criter. -11.87538 -0.06 004 0.0z 0.00 0.02 0.04 0.06 Probabifty  0.885344)
F-statistic 0.053445 Durbin-Watson stat 1.878161
Prob(F-statistic) 0.818156

S JSad e e L) s

Sl ko LYY L)

Ramsey RESET Test
Equation: UMTITLED

Ormitted variables: Squares of fitted val

au =
Specification: LGDP LGOFC1) LGDPE2) LEI LEIC1) LEIC-2) C gaTREMND

Breusch-Godfrey Serial Correlation LM Test
rull hypothesis: Mo serial correlation at up to 2 lags

F-statistic 1.002180

Prob. F(2,42)

03757

m ot Eropaoiite -
t-statistic 0.859650 43 0.3426 Obs*R-squared 22774586 Prob. Chi-Square(2} 0.3202
Fostatistic oezoezv €1, a3z o.3az6
Likelnood rato qoB0F30 il o.zaas
Fest summans: - Test Equation
Test SSR 0. 000602 1 0 000602 DependentVariable: RESID
Rostricted SSR oozs711 aa 0 DDOGS3 Method: ARDL
] trictea SSR o.ozs109 EE 0. 000654
e E— Date: 09/24/23 Time: 22:24
LR test summany: - Sample: 1973 2022
FRestricted Lo 118 4330 Included cbservations: 50
Unrestricted Logl 118 9734 Presample missing value lagged residuals set to zero
Unrestricted Test Equation: WVariable Coefficient Std. Error t-Statistic Prob
DCependent varaole: LEDP
Method: Least Squares
gats ?Qrfga‘?zzazg'éma 2227 LGDP({-1) -0.159538 0. 167494 -0.952499 0.2463
ample
InCiuded obs srvations: 54 LGDP(-2) 0.162636 0170511 0.953814 0.2456
- LEI -0.001338 0.018396 -0.072761 0.9423
vanable Coefficent Sta. Error t-Statistic Frot LEI-1} 0.009816 0.026888 0.365073 0.7160
LSODP -1y oO.sS08760 O 143504 A 545260 o000 LEIN-2) -0.012367 0027653 -0.447214 06570
LGP 23 0027043 0. 106839 0.253118 c.a014 LEI(-3) 0.000979 0.015099 0.060511 0.9518
eIy 8842878  S02a3ay 1382238 53458 RESIDE1) 0.311506 0222118 1.402436 01681
(=== o.041302 o oz3285 A TraTas oos3z RESID(-2} _0.012049 01632174 _0.079970 0.9366
=] 1430413 0.ZEaB3s S.a05za0 o.oooo
EnTRERND olobsass oloo2a3s AEaiz27a ol0oa0
FTTEC 2 ©.020934 S.oz1814 ©.959850 o.3a26 R-squared 0.045417 Mean dependentwvar 0.000273
[ ©.997 100 Mean Sependent var PR Adjusted R-squared -0.113681 SD. dependentwvar 0.023405
L s:_ o fscullsred g,gggggg s n<dE| ?ndal{n var S g;?ggg S.E. of regression 0.024700 Akaike info criterion -4.418386
orrearessio . aike inTo criterion -
piflort ot LN 8828106 Schwan chiaton Tibasaas | Sumsguaredresid 0.025624 Schwarz criterion -4.112462
Log HEslinood 1189734 Hannan-Quinn oriter. -4. 235099 Log likelihood 115.4598 Hannan-Quinn criter. -4.301888
Fomta = 2418 614 Durbin-vatson stat IR
FrobiEostatisto) 0.000000 Durbin-Watson stat 1.977479
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