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The contribution of the agricultural sector to the Algerian economy, an econometric study during the
period (1990-2020).
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Abstract: This study aims to find out the extent of the contribution of the growth of the Algerian
agricultural sector represented by the growth rate of added value and total intermediate
consumption, by relying on statistical tools. The value added is the total intermediate consumption
and the value of agricultural production, and then the autoregressive ray model was used.
Accordingly, the results concluded that there is an inverse relationship between the growth rate of
value added, the total intermediate consumption and the value of agricultural production.
Keywords: Growth rate of agricultural value added, total intermediate consumption, value of
agricultural production, causality test, autoregressive ray model VAR.
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Pairwise Granger Causality Tests
Date: 030723 Time: 17:30
Sample: 1990 2020

Lags: 2

Mull Hypothesis: Obs  F-Statistic Prob.
DA does not Granger Cause DPB 28 0.52785 0.5968
DPB does not Granger Cause DVA 0.04202 0.953849
OCl does not Granger Cause DPB 28 0.30993 0.7365
OPB does not Granger Cause DCI 0.32686 0.7245
DCl does not Granger Cause DVA 28 4 63057 0.0204
DWA does not Granger Cause DCI 336743 0.0522
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Date: 030723 Time: 16:03

Sample (adjusted): 1992 2020

Included observations: 29 after adjustments

Trend assumption: Linear deterministic trend {restricted)
Series: PB VA CI

Lags interval (in first differences): 110 1

nrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
Mao. of CE(s) Eigenvalue Statistic Critical Value Prob.**
Mone * 0731503 62 66275 42 91525 0.0002
At most 1 0476582 24 53022 2587211 0.0728
Atmost 2 0180035 h.7H6330 12517493 04918

Trace test indicates 1 cointegrating egnis) atthe 0.05 level
* denotes rejection ofthe hypothesis atthe 0.05 level
*MacKinnon-Haug-Michelis (1998) p~values
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-975.4944 NA 9.8E+28 75.26880  75.741396*  75.31060
-963.0281 21.09680 7.57E+28* 75.00216 75.58282 75.16937
-947.2851 23.00906* 4.66E+28 47.48347* 75.49962 74.77608*
-938.4727 10.84593 5.14E+28 74.49790 75.94955 74.91593
-933.2926 5.180145 8.18E+28 74.79174 76.67888 75.33517
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VAR Residual Serial Correlation LM Tests

Diate: 030723 Time: 19:13
Sample: 1990 2020
Included observations: 28

Mull hypothesis: Mo serial carrelation at lag h

Lag LRE* stat df Prob. Rao F-stat df Prob.
1 10.790449 g 02903 1252372 (9,391) 0.2930
2 4731004 g 08571 0510296 (9,39.1) 0.8581
3 13.160149 g 01585 14872539 (9,39.1) 01877
4 5.071330 g 08280 05458225 (4,39.1) 0.8292
5 5.634279 g 07758 0614324 (4, 39.1) 07773
B 9415722 g 03998 1.074632 (4,39.1) 0.4025
7 11.53267 g 02410  1.350738 (9, 39.1) 0.2436
2 1379066 g 01300 1.6607GE (9,39.1) 01320
g 5434657 g 07949 0591141 (9,391) 0.7962
10 12.07891 g 02089 1424237 (9,39.1) 02114
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WAR Residual Heteroskedasticity Tests (Levels and Squares)

Diate: 030723 Time: 19:20
Sample: 1990 2020
Included observations: 28

Joint test:
Chi-zq df Prob.
91.28234 72 n.og22

CEVIEWS 10 sty ol o slazsWU iUl slas] e 2 gl
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VAR Residual Mormality Tests

Orthogonalization: Cholesky (Lutkepohl)

Mull Hypothesis: Residuals are multivariate normal

Diate: 03/07/23 Time: 19:36
Sample: 1990 2020
Included observations: 238

Component Skewness Chi-sq df Prob.*
1 -0.020380 0.001938 1 0.96449

2 0188585 0.165967 1 0.6837

3 -0.663094 2051902 1 0.1520
Joint 2219807 3 0.5281
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‘Variance Decomposition of DPB:

Period SE OPB DA DCl
1 3410738 100.0000 0.000000 0.000000
2 410838.6 95.11357 4347178 0.539256
3 5245956 58.33589 4 579743 37.08437
4 597870.3 4593141 3.810013 5025858
5 G00932.8 45.80895 4131793 50.05926
G G04686.7 45.25356 4138764 50.60768
¥ G11647.7 44 29229 4181449 51.52626
g G12601.1 44 16440 4171446 51.66415
9 G12623.3 44 16343 4 175767 51.66080
10 612708.4 44 15642 4130310 51.66327

CEVIEWS 10 sl ol e slaas VU iUl slas] e 2yl
ol (09) 08y Jgud!

WAR Lag Order Selection Criteria
Endogenous variables: DPB DVA DCI
Exogenous variables: C

Date: 030723 Time: 21:04

Sample: 1990 2020

Included observations: 26

Lag LogL LR FPE AIC sSC HQ

0 -8975.4044 MA 9.81e+28 7526880 7541396 7531060
1 -963.0281 21.00680 7.57e+28 7500216 7558232 7516937
2 -947.2851  23.00906% 4.66e+28% 7448347 7540062 T477608%
3 9384727 1084593 514e+28 7449790 7594085 74915903
4 -9332926 5180145 818e+28 T479174 TEETVE3E 7533517

*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

HC: Hannan-Cluinn information criterion
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Vector Autoregression Estimates

Date: 0307/23 Time: 17,32

Sample (adjusted): 1993 2020

Incluced observations: 28 afler adjustmems
Standard errors in () & t-stasstics in [ ]

DFB DVA ocCi

DPB(-1) -0.632676 0025285 0.005409
(0.15080) (0.02599) (0.00715)
-4.19533) [0.97632] [ 0.75700]

DPB(-2) -0.347029 0011887 0.002919
(0.13261) (0.02449) (0.00676)
-2 43349) [0.48537] [{0.43195)]

OVAL-1) 2580032 0399414 0.193546
(267239) (0.45894) (0.12663)
[0 96544) [0.87029] { 1.52920]

OVAL-2) ~11.54896 -1.035222 0222229
(269619) (0.46303) (0.92776)
[-4.28344) [-2.23576) [-1.73944]

OCi-1) -4 456168 0244658 -0.428676
(10.3526) (1.77790) (0.480586)
0.43044) [0.13761) [-0.87385)
OCi-2) 4161430 5326798 1.080969
{10.6723) (1.83280) (0.50571)

[3.89920) [2.90837) {213754)

Cc 1589666 1511571 6096.027
(95082 9) (162329.3) (4505.57)
[167186) [ 0.92563] { 1.35300]

R-squared 0698013 0.497985 0.395156
Ad). R-squared 0611731 0.354552 0222343
Sum sq resids 2 44E+12 7.21E+-10 S 45E-09
S E. equaton 3410788 5857523 16162.07
F-statistic 8.089914 3.471906 2286612
Log hkedihood -392 4191 -343 0886 -307.0346
Akaike AC 28.52993 2500633 2243104
Schwarz SC 28.86298 2533938 2276409
Mean cependent 75096.85 60218.07 1448687
S D. dependent 5473796 72809.40 18327 .48
Determinant resic covaniance (dof ad).) 1.83E+28

Determinant resid covariance TT1E-27

Log likelihood -1018.165

Akaike information crtenon 7422607

Schwarz crtedion 7522523

Number of coeflicients 21
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1990
1991
1992
19593
1954
1955
1996
1997
19598
1999
200
2001
2002
2003
2008
2005
2006
2007
2008
2009
2010
2011
2012
2013
2014
2015
2016
2017
2018
2015
2020

2
74743,4
104519
1491956
1582259
1801726
2403087
3508157
z88545,1
397329,5
4412036
425583 7
5051357
510637,3
£30893,7
710494, 4
715461,9
793556,0
285091,2
902126,7
11571759
1269838,7
1478482,3
17751273
2021415,5
2191907,3
2245301,1
2298912,4
2345827,5
24432198
24531901
21743060

cl
12023
17312
20779,3
27123,9
34558,1
43743,1
72973,5
4g43z,3
72483,7
21537,8
79412,3
8301E,2
5341z2,1
115612
125988,8
133846,1
152271,3
177018,7
1747135
225826,3
254579,9
295266,2
3534341
3891409,6
420411,7
452000,5
C48545,3
752489,3
B05345,3
825858,1
819427,5

WA

E2725,4
87307
1284163
131102
145614,5
196559,5
277842,1
240406,5
3248458
359565,8
346171,4
412119,5
417225,2
5152817
580505,6
551515,8
£41285
708072,5
727413,1
831349,1
1015258,8
1183216,1
1421693,3
1640006, 1
1771495,6
1784522,2
1545322,3
153254%8,4
1584681,5
15702043
13548132
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Inverse Roots of AR Characteristic Polynomial
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Response of DPB to Innovations
using Cholesky (d.f. adjusted) Factors
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