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The Relationship Between The Production And Export Of Algerian Dates Using Angel And

Granger’s Causes In The Long Term

wads (Sdle

e - Tadaw pals

khalissamor@yahoo.fr

2020/12/31 : yidd! syl 2020/06/08 : g4l usyls 2019/08/15 : Jluosdll )5

szl
U0 ) Sl alokials Zplsadl 5yl holums Uil o A3 ulady Jubos J) Zabll sia g

dulys @3 Eviews.9 galiyg Lgiudl Sbledl e lalazels .(2017-1961) 3Aall Toda Yamamoto <&yl (e detall Jighall
oS By i S (8,801 e (3 s (ritin3 ) bl (il o oo i 59l ooy 7 31 (0 JS 2yl
21 @ Al HLas | on o @ asly e JolSS 92 pute Oguilagzd cliad) JalSall las] Lol LS uslsll 2
Ol du z Yl ) alsball e dumg slailig J2¥1 dbigb &t 48N Slia o Toda Yamamoto cd,bs (e deiall gkl
33l 0 Bytuall eIl a3 & s ¥ LW o (o 8 2 Y1 S AT 3§ it 5301 0 Byebsall Sl

Al Jolss ¢ Al snlyolio sz ) ¢gas s pliall ciloiSTI @

C19.B26: JEL Ldiyns @

Abstract:

This study aims at analyzing and measuring the causal relationship between production and export of Algerian dates
using the long-term causality test adopted by Toda Yamamoto for the period 1961-2017. Based on the annual data and the
Eviews 9 program, the stationarity of both date production and exports was studied. It was found that these two time series
are stationary at the first difference, where the degree of cointegration is the same. Johansson's cointegration test also showed
that there was no single common cointegration. While the long-term causality test adopted by Toda Yamamoto showed that
there is a long-term causal relationship and a single trend of exports to production, as exported dates cause changes in
production quantities, while production does not change the exported quantities of dates.
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-1,947 | -3,493692 | -2,91552 | -1,94676 | -3,492149 | -2,914517 | 5% EEges]
1,613 | -3,175693 | -2,59557 | -1,61306 | -3,174802 | -2,595033 | 10% | ls-=!
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[Dnrestricted Cointegraticn Rank Test (Trace) .
Hypothesized Trace 0.05
Mo, of CE(S) Eigervalue Statistic Critical Value  Prob.™
Mane 0.122535 7214325 15.49471 0.5529
At most 1 0.000451 0024803 3.841466 0.8748

Trace testindicates no cointegration a:the 0.05 level
* denotes rejection of the hypothesis atthe 0.05 level
**NacKinnon-Haug-Mickelis (1999) pvalues

Unrestricted Cointegraticn Rank Test (Maximum Eigenvalue)

Hypothesized Mzx-Eigen 0.05
Mo, of CE(s) Eigervalue Statistic Critical Value Prob.™*
Mong 0.122535 7189522 1426460 0.4670
At mast 1 0.000451 0024803 3841466 0.8748

Max-eigervalue test indizates no cointegration at the 0.05 level
* denotes rejection of the hypothesis atthe 0.05 level
CNacKinnon-Haug-=Micrelis (199%9) p-valugs
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VAR Granger Causality/Block Exogeneity Wald Tests .
Date: 11/21/18 Time: 08:01

Sample: 1961 2017

Included observations: 54

Dependent variable: LEXPT

Excluded Chi-sqg df Prob.
LOQT 2.905297 2 0.2339
All 2.905297 2 0.2339

Dependent variable: LOQT

Excluded Chi-sq df Prob.
LEXPT 6.583551 2 0.0372
All 6.583551 2 0.0372
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Nl Hypomesis: LEXPT has a unit root
Exgencus: Constant
Banowioh 1 (Newey-Nest sutomatic) usng Bamlett kem el

!‘_iull Hypothasis: D(LEXPT) has aunt root

¢ :Congtant
Ay 1551 Prob.! Eandwidth: 3 (Nowey West automatiz) using Bartloft kerncl
2 879302 v Ad).LEtat  Prob.*
Test critical values 1% leved 5552836 -
11.469¢90 0.0000
5% lovel 2914517 Testeribcal values 15 lovel 3665023
10% leve -2.595013 5% lovol 295822
. 10% level 2595545
*MacKineon (1696) ore-sided pvalues.
*Mackinnon (1206) onc 5/ded p values,
Residuslvariance (no coredion) 032888
HAC corracted rar ance (Barfett kenel) 027767 Regidusl variance (no cormecton) 0.23887..
HAC comecked variancs (Rartiett sernel) 0.22160..
Phillips-Perron Te st Equation i
V. : D{LEXFT) psParronTet Gqustion
Dllmp'wﬂ s Dependent Varable: C(LEXPT2)
% Loost Suares Method: Lesst Squares
Dzte: 112118 Time: 0745 e e K
Sancionausna 112 2017 D
Induded obsermabons: 56 ater adustmests INCIUOEO ODERNATONSG S5 ITEr IOJUSTMENTS
Voriabhe Cosfclewt _ Std Evor _ Statsdc  Prod vanania CoMnOen VI EffOr  LS1aNSUE oD
LEXPT(1) Q276762 009962 2794119 00072 DUEXPIETY) GAZEVEE DIZNSAE ~102838% 10O0)

c 258780 0623242 2802038 00070 ) UDITIYY  DD/YS/T UNA75a%  UBBEE
R-3quared 0126314  Mean dependent var 0016544 p.genama U5E33SE  MAAN QRRANAANT VAT U ULOEYD
AdustedR-soured 0110135 SD. cependery var 0619084  agusted R-squared 0A%RIZE S D depeniernt var 1014217
SE of reyession 05840(8 Adatke irfo criterion 17972355 & arregression UANEDTE  AKAKE IN10 CATe107 1828491
Sum squared resid 1841750 Sdwarzeritedion 1869589  Sum souared rasia 18 63837  Schwarr criterion 190148%
Log likelihood 4832315 HannanQuinn criter 1 825299 Log kelthaod «48 28350  Haman-Quinn criter 1896713
Fostatistic 78071(0 Ourdin-Watsonstat 226725 Festatistc 104.9517 Durdin-Watsor stat 2003877
Prob(F-statistic 0007188 Frab(F-statistic) 0.00000¢

Null Hypothesis: D(LQT) has 3 unit roct
Exogenous: Constant Linear Trend
Nl ipothasia: LOT Bas s unk oot Bandwidth: 23 (Mewoy-West automatic) using Bartett kernel
Srognous. hone St a
Sanowmait 35 (Ne wey-\West automatic] using Basiat ye'nel A . Pron.
. 2516528 00001
Ag.tstt  Frob Test crifical values: 1% lavwl 4122838
% lovel -3.403602
2 . S A0710C 10000 10% level -2.17569
Test orticzl celues ‘9 leved -2.60691*
9% vl =1.9407%= . s
e e oo e MacKinnon (1996) one-sided p-values.
"Ncnnen (1$90) ene-siced paaiues, Residual variance (no comection) 0.03361..
HAC corrected vanance (Barlett kemel) 0.00329...
Taidual warianca (ro camecsion) 003925
-AC coneted variasce (Bartelt cemel) 00)341..
Phillips-Parron Te 3t Equation
Dependent Variable, D(LQT.2)
Metnod Least Squares
Philac-Perton Te st Equdion Date: 11&1/135% me: 07:52
Dapendart Zariahla NI OT) Qam (3djustad)’ 1863 2017
Wahod Leas: Squares E 2 . 2E n
ey, 112UT6 Tims, 0751 Included observalions: 56 ofter adjustments
Samols (adusted) 1662 2017 .
nkuded ob3envalions: 56 aftar aguskven's vanaole coemaent S0 Eror FS1ausSnc F100.
‘ D QT-1)) -1 395212 N 127380 -10 95484 0 0D
\ariable Coeficlent  Std Emer  =Statistic  Frot. ¢ 0031660 0053030 0508023  0.553%
™R 1961 001 001 8247
LaT() 0023417 0.C02120 1397416 01159 Al LR o 0s 00100 el 99049
R-squared 0697692 Mean dependentvar 0.000270
R-squarec 0032215 Mean depancentar 0043738 ajusted R-aquarad NRAANARE SN depandant var 0238547
AdustedR-3quared 0002215 SO, dependent var 000949 o E of regrecsion 0.128584 Akaike info criterion 0.445752
SE ofregression 0230170 Acalke info crierion 0361600 aym squaredresid 1048942 Schwarz criterion -0.336261
Sumsquarearesia 2203 Sehwanz avenon AIDIII Log lixesinooa 1525818 Hannan-Quinn criter, -0.403a11
-0¢ tkalihdoe 1112477  HanaanCuinn ciler 0347578 F.giatistic 50,00492 Durdin-Watson stat 2251706
Jubn-Wetson sat 2734801 Proh(F-statishc) 0.000000
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ector Autoregression Estimates
Cat=: 14/24/48 Time: 02:00

Sample (adjusted):
Included observatons: 54 after adjustments

1964 2017

Standard errors In ()} & t-statistlcs In []

LEXPT LaT
LEXPT(-1} 054448 0.102324 i o
(0.14029) (0.04230}) P —
[32.ETE79] [2.568221] 284 a
LEXPT{-Z} 0192311 -0.081347 12T
(D.185058) (0.04 3242} 13
[1.18757] [-1.273324] L4
rezoezs
LQTi-1} -0.119512 0457422
(044227 (0.12335)
[0 27F02I] [3.430493] z oracic -
AIC: Aaiks informaticn oitencn
LQT(-2} -0 5893288 0170834 5C: Schwar inkrmation crimrion
(D.&47535) (0.14333) H i3 Hannan=Cuinninform aicn o benon
[-1.233985] [1.19187]
c -0.740454 -0.511421 Eviews§ <ia du ; jieaadl
(1.728766) (0.53303)
[041422] [-0.34E78]
LEXPT(-2} 0.083556 -0.004070
(0.14433}) (0.04354)
[D.44D018] [-0.0Z2458]
LQTi(-3} 0.921290 0.385375
(0.43172) (0.12018)
[Z.133398] [Z.9603E]
R-zquared 0587928 0.840133
ad]. R-squared 05128328 0.9322558
Sum sq.resids 1515743 1378118
S.E. =quation 05687890 04712326
F-statistic 10 25888 1221427
Log llk=llhood -42 3139327 242048
Ak ke Al 1.226643 -0.57112%9
Schwarz3C Z.0284475 -0.3132298
MMean depsndant 9274751 1256267
SD.de=pandant 0.2138320 0.6859368
Determinantresid covarlance (dof ad).} 0.009427
Det=rminantresid covarlance 0007141
Log llkellhood -13.21404
Akalke Information crit=rion 1252372
Schwarzcriterion 1.7620324

Eviewsd S A o il

o at | EXPT o aft EXPT
1951 95 000 | 15540 15E0| 200 TE8 10573
1952 D00 QD | To0d 1981 195 3085 10753
1953 130 000 | T2600 19ET| 2085 300 TEID
1054 177 167 | ITo00 1983 151 53 10023
1555 109 824 | 21700 1984| 152700 10157
1955 105 112 | 5000 1982 158 200 8133
1957 135 559 | 24000 1986| 155 300 10863
1565 147 &30 | TE1353 1987| I24400 12328
1558 1601 425 TH33 1958 156 050 13356
15T 79 265 | 1005 198%| 2010137 10055
1571 143 986 | 11341 1990 203907 12000
1572 1680 7S | 1OE6S 1991 | 209092 10353
1573 143 T2E | 13212 1992| 260313 8143
1574 167 566 | 13003 1993 | 261612 I3
1573 151 542 | 11468 1994 317134 I0EST
1976 1370 | SE38 1595|182 18 26001

slazdly Al Azms .5l

1977 1955|360 637

1578 1957 30T 53 12129 0S5 1 025 358

1972 02 031 | 11804 1958 387 313 10454 2017 | 1 1000
F dalBla ilailwaa ; jaesad
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