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Abstract: This study aimed to identify the relationship of exports outside
hydrocarbons to economic growth in Algeria during the period 1990 - 2020,
through exposure to various theoretical literature of concepts and theories.

Autoregressive VAR methodology.

The study concluded that there is a weak correlation between exports
outside hydrocarbons and economic growth due to the oil dependence of the
Algerian economy in a large way, with the absence of causal relationships
between the variables under study, and for this it is necessary to increase
and diversify sources of income and focus on the agricultural sector.
Keywords: Non-hydrocarbon exports; economic growth; autoregressive
methodology; causality test; Algeria.
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Level 1" différence 2°" différence
Cal tab Cal Tab cal Tab
Trend and intercept 3.72 | 0.036 6.18 0.000 - -
EOH Intercept 1.36 | 0.585 6.29 0.000 - -
None 0.13 | 0.628 5.80 0.000 - -
Trend and intercept 2.18 | 0.482 0.68 0.964 5.90 0.000
GDP Intercept 2.19 0.212 1.41 0.561 5.28 0.000
None 0.93 | 0.301 1.25 0.188 5.37 0.000
Trend and intercept 3.43 0.07 3.79 0.031 - -
EXR Intercept 0.97 | 0.750 3.89 0.005
None 3.02 | 0.998 3.05 0.003
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VAR Lag Order Selection Criteria
Endogenous variables: EOH GDP EXR
Exogenous variables: C

Date: 0425/22 Time: 1519

Sample: 1920 2020

Included observations: 29

Lag Logl LR FPE Al sC H

o -10689.122 [N 2.59e+28 T3.939432 T4.08088 ¥3.98372
A -a70. 2301 AT0.5029* 5 30e+25 67 . 74001 68.320579* 67.91720*
2 -a59. 7765 15 86061 4. 91e+25* G7.63976* 658 62987 67 .94985

* indicates lag order selected by the criterion

LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error

AlC: Akaike information criterion

SC Schwarz information criterion

HQ: Hannan-Quinn information criterion
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Diagnostic Tests F-test Prob
Jarque-Bera (JB) 44.66 0.0000
Heteroscedasticity (ARCH) 68.27 0.0916
Serial Correlation(LM) 1.5403 0.1591
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AY) Al g il 3 gaill JNA (1
GDP = - 1635872.27587*EOH(-1) + 1.01208*GDP(-1) + 30016988.0047*EXR(-1) +
1554106299.68
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Granger J 4l @i 106 a8, Jsaal

Pairwise Granger Causality Tests

Date: 04/25/22 Time: 20:05

Sample: 1990 2020

Lags: 2

Mull Hypothesis: Obs  F-Statistic Prob.
DDGDP does not Granger Cause DECOH 27 1.31445 0.28849
DEOH does not Granger Cause DDGDP 0.75563 0.4815
DEXR does not Granger Cause DEOH 28 0.44958 06434
DEOH does not Granger Cause DEXR 067764 05177
DEXR does not Granger Cause DDGOP 27 0.42628 0.6582
DDGDP does not Granger Cause DEXR 0.18856 0.8295
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Wariance Decomposition of EQH:

Period SE ECH GDP EXR
1 319.8158  100.0000 0.000000 0.000000
2 335.7389 9393217 5402347 0.665479
3 3483951 87.29203 11.54838 1.158584
4 359 5651 81.95278 16.68079 1.366424
5 3691408  TF7.75610 20.83857 1.405326
i 3774522 7437129 24 25764 1371073
7 3848217  71.55704 2712309 1.319824
8 3914922 6915356 2956404  1.282394
g 397.6386  67.0544 3167134 1274245
10 4033858 65186949 3351084 1302163
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JdJLmﬁY\}d\Mtg‘)uuby_d\ %540&&4@@94).\5_\.43&):4
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Response of EOH to GOP Response of GOP to EOH
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- Mohammed A Aljebrin, (2017), Impact of non-oil Export Economic
Growth in Saudi Arabia, international Journal of economics and

Financial Issues, vol 07, N° 03.

Seyed Mehrshad parvin Hosseini and Chor Foon Tang, (2014), The effects
of oil and non-oil exports on economic growth: study of the Iranian
economy, Economic Research-Ekonomska Istrazivanja, Vol 27, N° 01.
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Vector Autoregression Estimates
Date: 04/25/22 Time: 1747
Sample (adjusted) 19291 2020
Included observations: 20 after adjustmenis
Standard errors in { )} & t-statistics in [ ]
EOH SDP EXR
ECH-1) 0103317 -1635872. 0.007458
(0.207174) (2425254) (0003200
[0.51212] [-0.67451] [ 2.33927]
SDOP-1) 2.04E-08 1.012087 -1.12E-10
(5. 6E-09) (0O.DEES3) (B.8E-11)
[ 3.67212] [15.1450] [-1.2726567]
EXR{-1) -5.616623 20015988 0.941897
(4.37304) (5.2E+07) (0.06940)
[-1.228411] [ 0.57085] [12.5719]
L -1295. 356 1.55E+09 14. 37172
(382.585) (4. GE+D09) (5.0F7038)
[-3.38580] [0.33789] [ 2.36752]
R-s=quared 0.2860131 0.991458 0.96917F7F
Ad]. R-squared 0.843992 0.990472 0. 965620
Sum sqg. resids 2659336 3.84E+20 65569 4978
S5.E. eguation 319.8158 3.84E+09 5074438
F-statistic 53.29608 1005.886 2725043
Log likelihood -212.4540 -F02.5212 -29.14811
Akaike AlC 14 49593 AT 10142 5.209874
Schwarz SC 14 68376 AT 28824 65.396701
Mean dependent 1267.533 1.4ZE+11 T2.89472
S5.0. dependent S809. 7051 3.94E+10 27. 36748
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Response to Cholesky One 5.0. (d.f. adjusted) Innovations + 2 5.E.

Response of EOH te EOH Response of EOH to GDP Response of EOH to EXR
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