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Abstract:

This study aims to highlight the relationship between indicators of the renewable energy sector,
represented by solar and hydroelectric energy production, and agricultural growth. Following the
estimation of the model using the VAR method, we found a positive impact of solar energy production
on agricultural growth. However, the production of hydroelectric energy was found to be insignificant,
attributed to its low production ratio that did not achieve the expected results. This is due to the recent
adoption of hydroelectric production in Algeria and the limited capabilities for its production. Despite
Algeria's orientation towards agricultural policies, the utilization of solar energy in this field remains
weak due to technological limitations and the abundance of fossil fuels in the country.
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Vector Autoregression Estimates

Date: 11/30/23 Time: 10:05

Sample (adjusted): 2011Q1 2022Q4
Included observations: 48 after adjustments
Standard errors in () & t-statistics in [ ]

LAGR LHYDRO LSOLAR

LAGR(-1) 0.210265 0.125219 -2.066710
(0.11025) (0.61783) (2.01285)

[1.90713] [ 0.20267] [-1.02676]

LAGR(-2) -9.00E-15 -3.90E-14 -1.42E-13
(0.11863) (0.66479) (2.16582)

[-7.6e-14] [-5.9e-14] [-6.6e-14]

LAGR(-3) 1.04E-14 5.70E-14 7.73E-14
(0.11863) (0.66479) (2.16582)

[ 8.7e-14] [ 8.6e-14] [ 3.6e-14]

LAGR(-4) 0.585739 -0.244076 3.111453
(0.10174) (0.57013) (1.85743)

[5.75727] [-0.42811] [1.67514]

LHYDRO(-1) 0.047571 0.904250 0.387313
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(0.03036) (0.17012) (0.55425)

[ 1.56697] [5.31524] [0.69881]

LHYDRO(-2) -1.03E-15 -2.30E-15 -1.81E-14

(0.04084) (0.22884) (0.74553)

[-2.5e-14] [-1.0e-14] [-2.4e-14]

LHYDRO(-3) 1.63E-15 4.06E-16 1.61E-14

(0.04084) (0.22884) (0.74553)

[ 4.0e-14] [ 1.8e-15] [2.2e-14]

LHYDRO(-4) -0.085949 0.065944 -0.286487

(0.03315) (0.18575) (0.60516)

[-2.59294] [ 0.35501] [-0.47341]

LSOLAR(-1) -0.000810 0.020684 0.809904

(0.00917) (0.05141) (0.16748)

[-0.08825] [ 0.40235] [ 4.83580]

LSOLAR(-2) 2.71E-15 1.10E-15 6.94E-15

(0.01192) (0.06677) (0.21754)

[ 2.3e-13] [ 1.6e-14] [ 3.2e-14]

LSOLAR(-3) -5.08E-16 -2.42E-15 -1.68E-15

(0.01192) (0.06677) (0.21754)

[-4.3e-14] [-3.6e-14] [-7.7e-15]

LSOLAR(-4) 0.003232 -0.020274 0.055322

(0.00869) (0.04869) (0.15862)

[ 0.37204] [-0.41641] [0.34877]

C 5.051483 2.945165 -24.42844

(0.91930) (5.15161) (16.7835)

[ 5.49492] [0.57170] [-1.45550]

R-squared 0.987372 0.897378 0.971700

Adj. R-squared 0.983042 0.862193 0.961997

Sum sq. resids 0.006932 0.217674 2.310393

S.E. equation 0.014073 0.078862 0.256927

F-statistic 228.0499 25.50482 100.1464

Log likelihood 144.1196 61.39398 4.701746

Akaike AIC -5.463316 -2.016416 0.345761

Schwarz SC -4.956532 -1.509632 0.852544

Mean dependent 23.67748 5.326006 4.993083

S.D. dependent 0.108069 0.212439 1.317960
Determinant resid covariance (dof adj.) 7.03E-08
Determinant resid covariance 2.73E-08
Log likelihood 213.6962
Akaike information criterion -7.279010
Schwarz criterion -5.758659

Number of coefficients 39
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Lag LogL LR FPE AIC sc HQ
0 12.01866 NA 0.000138  -0.375777 -0.258827  -0.331582
1 184.5793  316.3612  1.51e-07  -7.190804 -6.723004* -7.014022*
2 187.3526  4.737744  1.97e-07  -6.931359 -6.112708  -6.621990
3 192.9855  8.918671  2.30e-07  -6.791061 -5.621560 -6.349105
4 213.6962  30.20322*  1.44e-07* -7.279010% -5.758659  -6.704467

Y Jlgs 03 43, =l

Inverse Roots of AR Characteristic Polynomial
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