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Abstract:

This study aimed to identify the impact of dependence on natural resources on economic growth in Algeria
during the period 2010-2020, as well as to delve into the study of the type of relationship between natural
resources in the growth of the Algerian economy. Analytical descriptive because this approach fits the
nature and objectives of the research. This was done by describing the phenomenon in question and
analyzing its data, studying the relationships between its components and giving a clear picture. We also
used the VAR autoregressive model in Algeria during the period 2010-2020, and the total natural resource
revenues were used as a variable for expression. about natural resources, in addition to the variables of
employment-to-population ratio, total national expenditure and gross fixed capital formation as

independent variables, and per capita GDP as a dependent variable that expresses about economic growth.

This study concluded many results, the most important of which is the existence of a positive impact of
natural resources on economic growth in Algeria, in addition to the existence of a long-term relationship

between the variables of the study.
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Vector Autoregression Estimates

Date: 05/29/23 Time: 21:40

Sample (adjusted): 2012 2020

Included observations: 9 after adjustments

Standard errors in () & t-statistics in [ ]

RN EXHHT

RN(-1) | 0.391220 | -0.607806
(0.43621) | (0.41130)

[0.89687] | [-1.47776]

RN(-2) | -0.645430 | 0.144763
(0.30339) | (0.28607)

[-2.12741] | [0.50605]

EXHHT(-1) | 0.373740 | 0.833092
(0.43990) | (0.41479)

[0.84960] | [2.00848]

EXHHT(-2) | -0.320399 | -0.046517
(0.39591) | (0.37331)

[-0.80927] | [-0.12461]

C| 8130775.| 6241329.
(4074197 | (3841587

) )
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[1.99568] | [1.62467]

R-squared | 0.604616 | 0.959109

Adj.R-squared | 0.209232 | 0.918218

Sumsq.resids | 1.27E+12 | 1.13E+12

S.E.equation | 564241.0 | 532026.6

F-statistic | 1.529187 | 23.45520

Log likelihood | -128.3104 | -127.7813

Akaike AIC | 29.62453 | 29.50696

SchwarzSC | 29.73410 | 29.61652

Mean dependent | 7199832. | 11204538

S.D.dependent | 634512.4 | 1860390.

Determinant resid covariance | 5.32E+22
(dof adj.)

Determinant resid covariance | 1.05E+22

Log likelihood | -253.7223

Akaike information criterion | 58.60496

Schwarz criterion |  58.82410

Number of coefficients 10

VAR 7355 plagialy « (RN« EXHHT) ol il oy wa¥ abshs 38Mall Jolea!

e laall e Buslg pad il ety olasall o e dbsh 28l ilxty meud 7 3g0ill Ida
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Inverse Roots of AR Characteristic Polynomial
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Roots of Characteristic Polynomial

Endogenous variables: EXHHT RN

Exogenous variables: C

Lag specification: 1 2

Date: 05/29/23 Time: 21:09

Root Modulus

0.162994 - 0.914965i 0.929370
0.162994 + 0.914965i 0.929370
0.785744 0.785744

0.112581 0.112581

No root lies outside the unit circle.

VAR satisfies the stability condition.

éb.;.")Lﬁ.&‘-:i

Autocorrelations with Approximate 2 Std.Err. Bounds

Cor(RN,RN(-i)) Cor(RN,EXHHT(-i))
8 8
4 4
- 1
0 J .0 i 1 g S
-4 -4
8 8
1 2 3 4 5 6 7 8 1 2 3 4 5 6 7 8
Cor(EXHHT,RN(-i)) Cor(EXHHT,EXHHT(-i))
8 8
4 4
0 1 I ‘ . ] 5 9 0 ] I l ] j i
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8 8
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VAR Residual Normality Tests
Orthogonalization: Cholesky (Lutkepohl)
Null Hypothesis: Residuals are multivariate normal
Date: 05/29/23 Time: 21:46
Sample: 2010 2020
Included observations: 9
Compone | Skewnes Chi-sq df Prob.*
nt s
1 -| 4.58488 1 0.0323
1.74831 4
1
2| 0.04217 | 0.00266 1 0.9588
0 7
Joint 458755 2 0.1009
2
Compone | Kurtosis Chi-sq df Prob.
nt
11 5.27771 | 1.94549 1 0.1631
3 2
2| 1.77947 | 0.55863 1 0.4548
5 1
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Joint 2.50412 2 0.2859
3
Compone | Jarque- df | Prob.
nt Bera
1! 6.53037 2| 0.038
6 2
2| 0.56129 2| 0.755
8 3
Joint | 7.09167 4| 0131
5 1
*Approximate p-values do not account for coefficient
estimation

YAy C.S}A.’J‘ Qb GS}QJJ\ é 8990 Al sadall yodzll ol Lasdls

Estimation Proc:

LS1T2 RN EXHHT

VAR Model:

RN = C(1,1)*RN(-1) + C(1,2)*RN(-2) + C(1,3)*EXHHT(-1) + C(1,4)*EXHHT(-2) + C(1,5)
EXHHT = C(2,1)*RN(-1) + C(2,2)*RN(-2) + C(2,3)*EXHHT(-1) + C(2,4)*EXHHT(-2) + C(2,5)

VAR Model - Substituted Coefficients:
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RN =0.391219951542*RN(-1) - 0.645429935346*RN(-2) + 0.373739768878*EXHHT(-1) -

0.320399429299*EXHHT(-2) + 8130775.37226

EXHHT = - 0.607806255888*RN(-1) +  0.144763015095*RN(-2) +

0.833092405623*EXHHT(-1) - 0.0465166325644*EXHHT(-2) + 6241329.48045

Eviews.zeliy il yies Jleazuly 7z 3gadl Aslas 1ads cnp

EXHHT = C(2,1)*RN(-1) + C(2,2)*RN(-2) + C(2,3)*EXHHT(-1) + C(2,4)*EXHHT(-2) + C(2,5)

:ECM. Uaz)! T E.S_g.aiﬁm-'l

EXHHT = - 0.607806255888*RN(-1) +  0.144763015095*RN(-2)  +
0.833092405623*EXHHT(-1) - 0.0465166325644*EXHHT(-2) + 6241329.48045

gAESH)

EXHHT = - 0.607806255888*RN(-1) +  0.144763015095*RN(-2) +

0.833092405623*EXHHT(-1) - 0.0465166325644*EXHHT(-2) + 6241329.48045

G EXHHT " il &ayd o) qlay calolaoal LBdg . saie ST cMlalall ud iyams @y caalall sda 3
90.833092405623  (g9lud halany «2- 5 1- gl § &aludl diegd e aaiad (Ll il

Jlgd! e 0.0465166325644

il e ol 60 Sl o slall das . g5 el pdies " EXHHT " dagd 3l U3 ) a8l

0.144763015095 Jalaes naill oo Uyl slzy) 3G9 <0.607806255888 Jalaes " RN
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Null Hypothesis: EXHHT has a unit root
Exogenous: Constant, Linear Trend
Lag Length: O (Automatic - based on SIC, maxlag=1)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic | 0.26617 0.9935
4
Test critical | 1% level -
values: 5.295384
5% level -
4.008157
10% -
level 3.460791
*MacKinnon (1996) one-sided p-values.

Warning: Probabilities and critical values calculated for 20 observations

and may not be accurate for a sample size of 10

Augmented Dickey-Fuller Test Equation

Dependent Variable: D(EXHHT)

Method: Least Squares

Date: 05/29/23 Time: 21:18

Sample (adjusted): 2011 2020

Included observations: 10 after adjustments

Variable | Coefficie | Std. Error | t-Statistic Prob.
nt
EXHHT(-1) 0.08427 | 0.316632 | 0.266174 0.7978
9
C| 899216. | 1838748. | 0.489037 0.6398
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4
@TREND("2010") - | 2653531 - 0.4631
205963. 0.776186
3
R-squared | 0.41361 | Mean dependent 622557.9
5 var
Adjusted R- | 0.24607 S.D. dependent var 651069.8
squared 6
S.E. of regression | 565315. | Akaike info criterion 29.57148
9
Sum squared | 2.24E+1 Schwarz criterion 29.66226
resid 2
Log likelihood - Hannan-Quinn 29.47190
144.857 criter.
4
F-statistic | 2.46877 Durbin-Watson stat 1.824975
5
Prob(F-statistic) | 0.15439
7

Adousdl t daud (¥ g Busgll jus e Saiom éijium EXHHT pasll of J) 5lasY o ada
o2yd Jgid (Sas ¥ 5¥ %5 9 %2 9 %1 bsiudl die Adgazll t dayd (o el (2 9 0266174 (p
WS pe el o (6 Bugdl ju

s ol AL Jo 8N 7 3 gad g3uas-2

dpiizety 23 (ol Al) AGLT JolSl Az 389 « culpaid) o A8Mall 7y dd 7 3gill yads i
8 055 48 iyl 18 A3l bl o ¢ sl sl il oy el 253l
255y (el Lo Al 28Me g5 (o oshall gl 8 et Lol Y] e pmndll sl 3 5,870
Bl iz Sl bl e oY Aiall Jeodbadl &yl pote (S cadSly ol JolSHI
oyl s o LlalSSg 33! Jldbad| 4l an] bl g ¢ Jof U oS

[68]



5515t 3 eolais W gaidl e dunedall 3)loll 3 dseled duslys SN Jadl
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(RN « EXHHT)
Dependent Variable: EXHHT
Method: Least Squares
Date: 05/29/23 Time: 21:04
Sample: 2010 2020
Included observations: 11
Variable | Coefficie | Std.Error | t-Statistic Prob.
nt
RN | 0.82998 | 1.153466 | 0.719557 0.4901
4
C | 450386 | 8184488. 0.550293 0.5955
6.
R-squared | 0.05440 | Mean  dependent 10366679
0 var
Adjusted R- - S.D. dependent var 2504293.
squared | 0.05066
7
S.E. of regression | 256695 |  Akaike info criterion 32.51730
2.
Sum squared | 5.93E+1 Schwarz criterion 32.58965
resid 3
Log likelihood - Hannan-Quinn 32.47170
176.845 criter.
2
F-statistic | 0.51776 Durbin-Watson stat 0.184433
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Prob(F-statistic) | 0.49006
0

¢ (%5) 0.05 oo AST 29 0.49 (2 AibiasY! sdd adlais daid (1 lay JWdl JSCadl U5 (a9
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