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An analytical Econometric study of the impact of some macroeconomic variables on
GDP in Algeria for the period (1980-2022)
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Résumé :

Cette étude a pour objet de déterminer les variables économiques affectant le produit
intérieur brut en Algérie sur la période allant de 1980 a 2022. Pour ce faire, on s est
penché sur la modélisation autorégressive ARDL. Les résultats obtenus ont révélé
[’existence d’une relation d’équilibre de long terme entre les variables indépendantes
(Dépenses publiques, Importations, Exportations), et le PIB qui est considéré comme
étant une variable endogéne. En outre, la plupart des variables du modéle sont
significatives ce qui justifie leurs effets non négligeables dans [’explication du PIB. Le
coefficient de détermination corrigé est statistiquement significatif a hauteur de 5%, et
la vitesse d’ajustement a atteint 0.8828. In fine, [’étude a abouti a des recommandations
permettant d’améliorer le PIB de [’économie Algérienne.

Mots clefs : Produit intérieur brut, dépenses publiques, importations, exportations,
modélisation ARDL
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UNIT ROOT TEST TABLE (ADF)
At Level
PIB DEP EXPO IMPO
With Constant t-Statistic | 3.2769 43173 -1.1571 -2.7378
Prob. 1.0000 1.0000 0.6839 0.0774
n0 n0 n0 *
With Constant & t-Statistic | -0.8957 0.4462 -2.2861 -3.8249
Trend
Prob. 0.9466 0.9986 0.4319 0.0262
n0 n0 n0 o
Without Constant t-Statistic | 4.6025 4.8295 -0.1044 0.6688
& Trend
Prob. 1.0000 1.0000 0.6419 0.8566
n0 n0 n0 n0
At First Difference
d(PIB) d(DEP) d(EXP d(IMPO)
0)
With Constant t-Statistic | -4.1370 -1.3057 -5.6015 -4.7863
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Prob. 0.0024 0.6147 0.0000 0.0004
skkk nO kkock skksk
With Constant & t-Statistic | -6.1695 -6.3838 -5.5428 -4.0058
Trend
Prob. 0.0000 0.0000 0.0002 0.0183
okok okok k% oy
Without Constant t-Statistic | -0.4536 -0.1851 -5.5980 -4.7081
& Trend
Prob. 0.5118 0.6117 0.0000 0.0000
nO nO skokok keksk
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F-Bounds Test Null Hypothesis: No levels
relationship
Test Statistic |  Value Signif. | 1(0) R
Asymptotic: n=1000
F-statistic 8.955958 10% 2.37 3.2
K 3 5% 2.79 3.67
2.5% 3.15 4.08
1% 3.65 4.66
Actual Sample Size 39 Finite Sample:
n=40
10% 2.592 3.454
5% 3.1 4.088
1% 431 5.544
Finite Sample:
n=35
10% 2.618 3.532
5% 3.164 4.194
1% 4.428 5.816
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Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient | Std. Error t-Statistic Prob.
DEP 3.336916 0.166423 20.05082 0.0000
EXPO 31.37982 21.00657 1.493810 0.1494
IMPO -135.8457 36.17836 -3.754888 0.0011
C 1129032. 195346.7 5.779631 0.0000

EC =PIB - (3.3369*DEP + 31.3798*EXPO -135.8457*IMPO + 1129032.0462 )
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ARDL Error Correction Regression

Dependent Variable: D(PIB)

Selected Model: ARDL(4, 2, 4, 3)

Case 2: Restricted Constant and No Trend

Date: 03/26/24 Time: 05:03
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Sample: 1980 2022

Included observations: 39

ECM Regression

Case 2: Restricted Constant and No Trend

Variable Coefficient Std. t-Statistic Prob.
Error

D(PIB(-1)) 0.202505 | 0.100598 2.013015 0.0565
D(PIB(-2)) -1.033184 | 0.151399 -6.824261 0.0000
D(PIB(-3)) 0.606149 | 0.219642 2.759714 0.0114
D(DEP) 1.210780 | 0.190711 6.348763 0.0000
D(DEP(-1)) -1.487252 | 0.255325 -5.824925 0.0000
D(EXPO) 69.13130 | 7.488411 9.231771 0.0000
D(EXPO(-1)) 35.82160 | 10.86426 3.297196 0.0033
D(EXPO(-2)) 72.72128 | 10.49973 6.926014 0.0000
D(EXPO(-3)) -31.39386 | 16.51315 -1.901143 0.0705
D(IMPO) -35.99855 | 22.40333 -1.606839 0.1223
D(IMPO(-1)) 11.29700 | 21.03795 0.536982 0.5967
D(IMPO(-2)) 95.33826 | 21.04260 4.530727 0.0002
CointEq(-1)* -0.882846 | 0.121358 -7.274721 0.0000
R-squared 0.972536 Mean dependent var | 703975.6
Adjusted R-squared 0.959860 S.D. dependent var 1254442,
S.E. of regression 251328.0 Akaike info criterion | 27.96811
Sum squared resid 1.64E+12 Schwarz criterion 28.52263
Log likelihood -532.3781 Hannan-Quinn criter. | 28.16706

Durbin-Watson stat 2.147140 |
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Breusch-Godfrey Serial Correlation LM L | il :(05) o3, Jouzxl!

Breusch-Godfrey Serial Correlation LM Test:

F-statistic

0.874982

Prob. F(4,18)

0.4981

Obs*R-squared

6.348731

Prob. Chi-Square(4)

0.1746
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:JWE mldl cslS cy> Heteroskedasticity Test: ARCH L ¢y ¢llasl

Heteroskedasticity Test: ARCH ,Las1 :(06) o3, Jouzt!

Heteroskedasticity Test: ARCH

F-statistic

1.207396

Prob. F(4,30)

0.3282

Obs*R-squared

4.853214

Prob. Chi-Square(4)

0.3027
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