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Abstract: This study aims to know the extent of the contribution of the
development of small and medium enterprises to exports outside the hydrocarbon
sector in Algeria during the period 2005-2018 using the autoregressive model; VAR,
and the study tested the impact of the development of the activity of small and
medium enterprises on the proceeds of Algerian non-oil exports. The study
concluded that there is no relationship between the development of small and
medium enterprises and the proceeds of non-oil exports in Algeria, and this means
that the development of the census of small and medium enterprises does not
contribute to the development of exports outside of hydrocarbons in Algeria.
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LEXPOH | LPME
Mean 7.467212 | 13.49603 |
Median | 7.555597 | 13.43727
Maximum | 7.948032 | 14.94931 | |
Minimum | 6.835185 | 12.74487
Std. Dev. |0.313114 | 0.561542
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Al F-Statistic Prob.
LPME —» LEXPOH 4.97872 0.0497
LEXPOH —» LPME 0.96829 0.3483
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0.017347  1.620819
1 0.463512  13.84436*

1.707734  1.602954
0.008172* 0.851767* 1.112513* 0.798172*

AIC: Akaike information criterion
SC: Schwarz information criterion

HQ: Hannan-Quinn information criterion
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R-squared 0.598542 0.538352
Adj. R-squared 0.518251 0.446023
Sum sq. resids 0.338966 1.611907
S.E. equation 0.184110 0.401486
F-statistic 7.454608 5.830772
Log likelihood 5.258040 -4.877246
Akaike AIC -0.347391 1.211884
Schwarz SC -0.217018 1.342257
Mean dependent 7.515829 13.55381
S.D. dependent 0.265257 0.539416
Determinant resid covariance (dof adj.) 0.005395
Determinant resid covariance 0.003192
Log likelihood 0.463512
Akaike information criterion 0.851767
Schwarz criterion 1.112513
Number of coefficients 6
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Period S.E. LEXPOH LPME
1 0.184110 100.0000 0.000000
2 0.214434 76.97216 23.02784
3 0.230951 67.78430 32.21570
4 0.240179 63.45195 36.54805
5 0.245466 61.18710 38.81290
6 0.248535 59.93808 40.06192
7 0.250330 59.22888 40.77112
8 0.251383 58.81952 41.18048
9 0.252004 58.58099 41.41901
10 0.252369 58.44123 41.55877
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Variance Decomposition using Cholesky (d.f. adjusted) Factors
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