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Abstract:

The study aims at showing the relationship between the agricultual sector and the
economic diversification in Algeria, based on the Herfindal-Hischman index as a
dependent variable and the value-added variable for the agricultural sector as an
independent variable, and annual data the extended from 1974 to 2020, where the
(TYDL) methodology was followed in order to knowing the direction of the relationship
in the long and short terms between the variables of the study. And the results indicated

after estimating VAR(k + diai) model and conducting the (MWALD) test, that there is
single casual relationship that goes from the value-added of the agricultural sector
towards the Herfindal-Hirschman index.

Keywords: The Agricultural Sector, Economic Diversification, Algeria, Toda-
Yomamoto (TYDL) causality.
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Azyd dpamiy dede (o Awgyall Audidly ol jia 3929 A8yae Ay «(ADF) Dickey- Fuller
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k k+Dmax k k+Dmax
Yi=ap+ Z Bri¥e—i T Z V1i¥e—i T Z B3 + Z 81j%e—j T E1¢ - (1)
i=1 i=k+1 =1 SREL
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k k+Dmax k k+Dmax
Ye=oy + Zﬁ:i}’t—i + Z Vai¥e-i T Z B2Xe—j + Z Baj%e—j + €3¢ . (2)
i=1 Tkt i=1 iTk+1

B8ldl slasl s e clldy diylydial dus (0 alsy ausdlo o uSTI o Y ey Lasdy
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I3 s (3 B gyall olyLasy]
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304

Y21 = 0 o811 X e Yy Hy

¥1j = 0 08 13 Y e ¥ X Hy
psially @Ml glhall cn deneadl A8l dulys oo sualyudl 3 Brerall Silpdill oguds -2.1V
Baell Ball M cabledl y895 sul lids dulyudly Lol @laall jlas ) @3 ¢ sldl § galiaidYl
Excel, Microfit, Stata, :lgs zely 8uay Blaraly (T=47) 2020 L le J) 1974 G o0

th Lad Ayl (@ Alaaiudl ol psall cdies udg EViews

Jysazdl @3 a3y (VAA) 50,0l d 50,9 Aodall §laal A8Lall Aedll § Jies :Jaiawdl pdatl v/
G bl Lgiadl psladdly CONS slash abodl Glaadl (po ,251L ol lildl e

a3l 45059 «63latBY pugidl e sy sl ladia Jlaidna ;50 3 Jies sl padl v/

G cebasM ghosdl ¢lgadly (&3S0 clidd gl )l e bl sl udg (HHI)
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HHlers
_ 4184223/ 444917)7 + (3.8735/444917)7 + (5.3522/444917)7 + (5.5732/444917F + [11.2705/444917)* —/1/5
B 1-.1/5

HHI, g7, = 0.1368

(@32 Sz il Hogill) 1998 iud Gladina Jlaidna Jalas dod luo-

HHL. = 4 (638.2/2217.4F + (324.8/2217.4F + (256.8/2217.4)7 + (300.9/22174F + (696.7/2217.4F — J1/5
18 — [
1—.J1/5

HHI 1908 = 0.067
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(65152 sLas HLLL Zaedll) 2020 At Gledipa Jlaiina Jolas 2o cluo-

_ 4/(2575.1/13548)7 + (2598.5/13548F + (1153.5/13548)7 + (2398/13548F + (4822.9/13548F — ,/1/5

1—.4/1/5

HHI ;g0 = 0.0738

HHI = f(VAA)

AN A @ Jies z3gaill (02,1 USadl 0585 Wledl s dg

ASY sl pde wlhlasl BlaraY! @ Lyhaned) dulyud a3l Jeadlad! syl pdi!l dulys -3.1V
Sk | Hlasl @i pa a1l «cnabudad) JolSs Ao ps 48500 Jai e cdaghadll cilga¥ 3 Legus
3 msgs Jlsll Jgazdly LAugmented dickey — fuller ausll 5o

Augmented dickey — fuller ;Las1 :(01) Jguxt!

DD(VAA) D(VAA) VAA cledall
1(2) St Gyall wie (1) s G3yall e 1(0) sorud! wic
t-tab t-cal t-tab t-cal t-tab t-cal
1.964 11.6967 1.94 1.3223 1.94 41296 ale slamsl Gy culs (o
3.5162 115583 3.5136 3.6686 3.5112 0.9489 ple slamily coli 3520
2.9303 11.7215 2.9287 2.0410 2.9271 3.6251 () ol
D(HHI) HHI
1(1) Js¥t Gyalt e 1(0) yradl e
t-tab t-cal t-tab t-cal
1.94 6.3578 1.94 0.7991 ale sl Oty culs Oocks
3.5136 6.2623 3.5112 1.5731 ple slmily cuoli 352
2.9287 6.2813 2.9271 1.6349 (€)culalt

Microfit zeb, slaszuly catsldl slae] ¢ 2 yiuall

Cal << Tab &ouzll da@ll o J81 Lgumll dagall of (01) @3y oMol Jouz)l il zunss

((HHD) Jlasdns oletpn yise (VAA) 23001 g laall 23Lall deall) dahudl ol dsh 2l
Lyaall Aunyall Joudy (Aol bl &ylya3ul) e pais @l Ahadl dusyall (ad; @ dddeg
s (faiwl Lo ldag Busgll jie e otz alududl ol Qb (Aasd! Auadaddl &5l ya00l auc)
el Aude of Jo¥ Gall o) aay madl cos Byitue dladudl Jazx Jal e @ligall
cody (VAA) el g llaall 48ball dadll ddes Loy (Jo¥! Gyall wie eyl (HHI) solazsy]
cds L 1y Alladl siie cipatal @il gsiwdl say (G Byall 5o,ll Cizgiul Las Bpdiue pl
Q9 (ple olasl Oasy culi gy ccultll cale slasly coli 392 9s) BMI z3led) Lgumll doall 4ule
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JolSl Az e Bratue A3l dladl O sl dule (Aol Adudl &ylyatal pus) e Jus
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zioss o ulall sdd 2agd Lol T M5 e (AIC, SC, HQ) 45¥ yulaall Lady cUdg oz 3gaill
stlaeld A3 U581 Jias g P=4 wie o il sblall 2o of Jlsll Joadd! mils

Al | AWl a2y dgues 1(02) Jooae!

raraocc HHI VAA

Selection-order criteria

Sample: 1978 - 2020 Humber of obs = 43
lag LL LR df 4] FEE RIC HQIC SBIC
a} -231.332 2894 .08 13.6462 13.6764 13.7281
1 -144 865 253.05 4 0.000 3.82622 7.01718 7.1078 T7.26233*
Z -143 .562 2.6151 4 0.624 4 34388 7.14241 T7.29345 7.55199
3 -137.617 11.83 4 0.018 3.%2823%9 7.051324 7.2634 T7.62536
4 -127.05% 21.11&* 4 0.000 2.95567* 6.74632* 7.0188* 7.48417
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LYl jadetl wglal dual¥l 8,81l jLas :(3) JSad!

Inverse Roots of AR Characteristic Pobhvnomial

1 S

CEVIBWS122406,0 (e sleze¥l o> Ll slie] g 2yusall

Lo whlasl Bue sha) oo s ¥ z3gaill LMo Ga (o uSTll iz 39l Aodlio (e uSTWI -2-5.1V
Y z3gaidl O 1308 colas apdall a5l slasly «uilzedl pue Hlasly (Glsald GIA bola jlas|
Ao e @ Sal (S Al sda § oleall Sl oo il

2022 jauiys — 02 saall / 07 aleekl  ISSN: 2507-7244 ® ol uwiaad | Zeaiilly sLoiialy Jogoil! alma



ce 23 B GILalBY | gl g o> Ml ¢ Lt (n | YAl durlpd .. iy atnd Sl ¢ 350S4

@ 4xsoll Residual Serial Correlation LM Tests glsld 101 bla jlas| mls e Bl -
Gpdpill Jsid on JUby POb > 0.05 asine 42 adles¥! wuall of gz (01) o3, g=ll
Ot F15 bl sg2g) abadl B all (ad g (sUas¥l o 15 blyl 5929 pue) pais @Iy 2yaiall
12 $olun aslis %5 Lgine Gaiun Lic (cUasH
ol (02)e3, 3=l § audl Residual Heteroskedasticity Tests wilzdl e jLasl w5l asss -
Jod @iy 4l amy ldag (%5 wie Lgiall Goiwa oo ST (29 (0.2934) golud Chi-sq alei>!
(wilzmio Gl L @lsd! Aladae) Ayainll 2 sl
Loall of (03) o8, 3=l @ A=zl Jarque-Bera slas andall asorll slas! @l zoss -
@ Lanb Lujes deise sllastl ol ALal auall 2us,d Joud J) 443 (0.804435) culy asbasyl
965 e Lgiall Goiua (o ST 29 Prob=0.6688 allay! dasall dule s b liag gz 3gaidl
Alyld o 7z 3gaill Ol ding «ulsdll (Ui (o suall 7 3gaill gls e uST @3 duleg

2020-1974 5740l JMs yilidl § gabad¥l mgially +Sall pladll oy dukeud! gl puds -6.1V
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Prob Df Chi-sq ol pasl
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VAR Residual Heteroskedasticity Tests (L
Date: 1219/21 Time: 1313

Sample: 1974 2020

Included observations: 43

Joint test:

Chi-sq df Prab.

52.81490 43 0.2924

k) L1 1(04) o3, gLl

VAR Granger Causality/Block Exggengity Wald Tests
Date: 1211921 Time: 13:55

Samplg: 1974 2020

Ingluded observations: 41
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Lagrange-mltiplier test

lag chiZ df Prok > chizZ
1 5.5038 4 0.20533
2 5.5530 4 0.2345%
3 2.6818 4 0.61240
4 5.3458 4 0.25362
5 2.3636 4 0.66921
& 7.2522 4 0.12315
7 8.3803 4 0.07858
g 0.2636 4 0.3%3204
g 10.5450 4 0.03218
10 3.660% 4 0.45384
11 7.5585 4 0.10%16
1z T.2768 4 0.12136

resall 25101 Lias 1 :(03) oy Gaull

Date: 12/19/21 Time: 13:14
Sample: 1974 2020
Included cbservations: 43

MAR Residual Mormality Tests
COrthogonalization: Cholesky (Lutkepohl)

Mull Hypothesis: Residuals are multivariate normal

Dependent variable: HHI Component Skewness Chi-sqg df Prob.*
. 1 -0.207671 0.3200079 1 0.5782
Exgluded Chi-5g. af Frab. 2 0.418808 1.257032 1 02622
WAA 141.85500 4 0.0184 Jaint 1.566111 z 0.4570
All 11.86600 4 0.0154 Component Kurtosis Chi-sq df Prob.
1 3.525811 0.495355 1 0.4815
2 2.825865 0.054328 1 0.8157
Dependent variable: VA
Jaint 0.549684 2 0.7597
Exeluded Chi-sg. daf Frog.
Component Jarque-Bera df Prob
HHI 3.047010 4 0.5500 4 0.804435 2 0.6688
2 1.311360 2 0.5191
Al 3047010 4 0.5500 Jaint 2115795 4 0.7145
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