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Abstract:

This research paper aims to find out the contribution of the growth of the Algerian
agricultural sector represented by the rate of growth of value added, total
intermediate consumption, through the reliance on statistical tools. The value added
growth, total intermediate consumption and the value of agricultural production and
then using the self-regression beam model VAR, accordingly the results found an
inverse relationship between the growth rate of value added, total intermediate
consumption and the value of agricultural production.

key words:

Growth rate of value added for agriculture, total intermediate consumption, value of
agricultural production, causality test, self-regression beam model VAR.
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Pairwise Granger Causality Tests
Crate: 02/06M192 Time: 08:24
Sample: 1990 2014

Lags: 1

Mull Hypothesis: Obs F-Statistic Prob.
CI3 does not Granger Cause PB 24 0.93842 0.3437
FPE does not Granger Cause CIS 2.380685 01378
WAS does not Granger Cause PE 24 0.32982 0.5720
PB does not Granger Cause VAS 1.03023 0.3217
WAS does not Granger Cause CIS 24 26403232 01181
CI=S does not Granger Cause VAS 211854 01602
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o LY adey (0.05 . T (La probabilité) W abiall sl i@l cilS 13 V) G 395y LS

.0.05 < Prob 0¥ e Ld s ¥ LS sl OF o3l J gk
VAR g1 jluou¥l glad z3s0 puiiy Co-integration Testszael ol jlest I
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Crate: 0Z/06M1M2 Time: 08:28
Sample (adjusted): 1222 2014
Included cbhservations: 23 after adjustments
Trend assumtion: Linear deterministic trend
Saries: FB WwAS CI=
Lags interval (in first differences): 1 to 1

Unrestricted Cointegration Rank Test (Trace]

Hypothesized Trace 0.05
Mo, of CE(S) Eigenvalue Statistic Critical Walue Prob ==
Mane 0. 443270 19 21345 29 79707 04777
At most 1 o1z22718 5. 742919 15.494571 0. 72857
At most 2 0101745 24587032 2.841466 01162
Trace test indicates no cointegration atthe 0.05 level
*denates rejection aof the hypothesis atthe 0.05 level

**MackKinnon-Haug-Michelis (1929} p-values
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17480191.4 1280 199,3 132 449,6 6898,1 1419 547,1 2146,2 14216933 353 434,1 1775127,3 2012
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Réf: Collections Statistiques, Série E: Statistiques Economigues, N° 85, RETROSPECTIVE
DES COMPTES ECONOMIQUES DE ECONOMIQUES DE 1963A 2014, ONS, Alger, Janvier

2016.
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Null Hypathesiz: DCIS has 2 unit ot Null Hypothesis: DVAS has a unitroot Nl Hypathesis: DP3 has 2 unit oot
Exogenaus: Constant Linsar Trend Bogenols: Constar Lnezr Trend Exogenous: Constant Linear Trend
Lag Length 1 (Automatic- based on 8IC, marlag=") LagLength: 0 {Automatic - based on SIC. maxlag=5) Lag Lengh: 1 (Automatic - based on IC. marag=5)
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{-etatistic  Prob.? batatistic  Prod®
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} Sample (adjusted); 1992 2 '
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Mull Hypothesis: RESIDO1 has a unit root
Exogencus: Constant, Linear Trend

7 Lag Length: 0 (Automatic - based on SIC, marlag=4)
Series: RESIDO!
‘ - Sample 1990 2014 t-Statistic  Prob?
(bservations 23
. Augmented Dickey-Fuller test statistic 5807354 0.000%
g Mean -1 16e-16 Test critical values: 1% level -4.440738
Median 0147508 5% level -3.632806
44 — Maimum 2029880 10% level -3.254671
Minimum~ -2.539268 i ~ ,
3 St Dav 10GTE *Ilackinnon (1998) one-sided p-values.
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2 fuess 311 Augmented Dickey-Fuller Test Equation
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