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Abstract :

The aim of this analytical and econometrical study, to understand the links
and the relationship between economic growth and energy consumption in
Algeria, Using the Algerian data for each of the per capita GDP as an
indicator of real economic growth on the one hand, and the per capita energy
consumption on the other hand First, we analyzed the energy consumption in
Algeria and its evolution and knowledge of the various complexes that make
up the national energy consumption, In the second step we try to understand
the evolution of GDP and the various compounds (its structure), This is to
determine the extent of intervention in the energy consumption to increase
output, Finally, the application of cointegration test, VAR model and
Granger causality test We tried to find out the existence and direction of the
relationship between energy consumption and economic growth , In the case
of Algeria we found that the direction of the relationship is from economic
growth to energy consumption, Which is commensurate with the studies
conducted on developing countries.

Key words: energy consumption, economic growth, cointegration test, VAR

model, Granger causality test.
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Inverse Roots of AR Characteristic Polynomial

Roots of Characteristic Polynomial 1.5
Endogenous variables: LRGDPERCAP LE!
Exogenous variables: C 1.0
Lag specification: 1 2

Date: 12/24/16 Time: 21:37 0.5 |

Root M o004
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gisall Gl Jalls sansll 55y Jals LS o Ll Laadl sy masall aalgll e JE dad

Db dag yd A s Auball il Jiedll "VAR'
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Jinall liall Calise Jalaty Zushyal dalaiind (Kay 43l o(4% )iy Lalaiall) Ldlasy) JSLaal) (1

cGlyaiall sda Hu ladeag

: 'Granger' jaila aseie cuua Al o) il

sl e of oSe Y il o gay Gl Aadl e o)lidl 3 Granger Glay
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pallll 8 55 (A) of Hpall e Y 13 (B) splall J8 cuds (A) sl cul€ ) sy (B)
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Olaay) e alaeVU 4 sk ~Grangercuss —daadl ol of ) slay) jaas Al 4z
-(Fisher) 1 (F)
F IS jaihal Al las) il ol 0 lasay gad Al Allall dually

2ibe asete Cua Al lodl &3 :(06) &) Jsaall

Pairwise Granger Causality Tests
Date: 12/24/16 Time: 21:48
Sample: 1980 2015

Lags: 2

Null Hypothesis: Obs F-Statistic  Prob.

LECPERCAP does not Granger Cause LRGDPERCAP |34 0.34479 0.7112
LRGDPERCAP does not Granger Cause LECPERCAP 8.85921  0.0010

Rasse il SA A3l bl e DA cuai 3yt o Galad) Jsaall DA (e o
AUl Dlgind e 2l sl 3aie (Gad )
-(Lecpercap) 4lall eBlginl dsaal (Lrgdpercap) gabaidy) saill laiul Jalas
z3salll dbay A (galiaiY) alail) A€ualinn pedl 1ia dage Llaia¥) Jlsas ciloaall s Zilee a3
Bidia 8 (e i ASany 3 A1 Alany) Al cOlales i Y ((VAR gasall ) j3all bl
dunp o BanV) Jl ddad adiag calaill 3 2030 canall Addially 0 2l e L
clala i oaly iy A s L aaly st 8 Dasd o o) Galll oS0 Y 4l s Al
bl Gy e Alall e i) e Aagia 3ya o Jganl) ade Glaa Cangd Gl
Eoie e ppie JS e oY) sl (B deaa Gadd asfie LAY s s DA Gaey
JCal by o(lalla 8 i 10) @l 10 sae o AT juadl e bl duhay agis & 3l

A1 85l Tl Tasnal Ayl e (o i IS Aol 3t el

Llaia¥) Jlsa Jilas :(06) a8, ISl

Response of LRGDPERCAP to Cholesky
One S.D. Innovations
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Aol Aid) i Aaadline Y aee 2l AV 108 i (%3.4) oy Jaal
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Variance Decomposition of
LRGDPERCAP:
Period S.E. LRGDPERCAP LECPERCAP

1 0.022230 100.0000 0.000000
2 0.041017 99.39575 0.604246
3 0.057752 99.15963 0.840371
4 0.072396 99.01314 0.986857
5 0.085183 98.92293 1.077068
6 0.096417 98.86325 1.136754
7 0.106372 98.82203 1.177969
8 0.115274 08.79242 1.207584
9 0.123302 98.77042 1.229584
10 0.130597 98.75359 1.246408

Variance Decomposition of

LECPERCAP:

Period S.E. LRGDPERCAP LECPERCAP

1 0.042680 5.696421 94.30358
2 0.051217 15.58617 84.41383
3 0.060892 30.49343 69.50657
4 0.071771 45.56528 54.43472
5 0.083799 57.76181 42.23819
6 0.096322 66.71526 33.28474
7 0.108814 73.09608 26.90392
8 0.120927 77.66070 22.33930
9 0.132468 80.98400 19.01600
10 0.143347 83.45797 16.54203

Cholesky Ordering: LRGDPERCAP

LECPERCAP

Biie 8 Giat Sl AR L ahes of Gl say eodlel Jsaall 8 Aaiagd) il PlA e
Glorall oda of 3 clgnst spiiall Aol cleasall e Aaal 0585 jualll sl 8 gl ol
Aeadall Gigan B A 5 DA sl 2l Jlea) @bt e (%100) 4ied Lo ity e
oV 8yalall Al Jola ae (%98.75) Led A ol alil CBll )5 5e pe Adnide Abeay Lausil) 038 aalyil
e A ada) 2l Jlea) Slesa Laalise Towil il (il ae 8lsalls Asaall Cigaa B
038 i b A3l Dlgin) Cloda daalis A (laa Cath 3l5) dejud) Gty 2l SN g3
Gigam 28 S V) 5l vie dad ((%0) 0o pip letaalie daws of Bl Cus el
Gllall G Jaws Wls 406 dga e ¢ Bpalall Ll e ok aadl 5€ (%1.24) ) el
clorall e Aail lgadies & 0585 Rarall Gipan ey AL Dlgiad syiie b Gaad ) 3L
oda il (A3l Dlgin) st e (%94.30) s Lo il grand Ally Lot 3yiall 3513
(%16.54) a5 dnsall Cigan b Al 58l 3l 6 L) (grine (ol il i e ey Al
O era Gigan da AU @ Dlgan) b Al Gl e 8 sl &l dales 8 W5 s
Bpilell A0l 3 %83.45 s ) dea Cisaal Allsd) Al 3 %65.69 (s Aedlusall dans il

dadall Gigas ae
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