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Abstrac

The study aimed to try to determine the effect of some determinants of
economic development in Algeria, during the period of time (1990-2019), and
the toda-yamamoto methodology, which depends on the variant self-
regression vector model, was used, and this methodology does not take into
account the stability of the time series, i.e. avoids the problematic False
regression, and this study concluded, according to this methodology, that there
is a two—way causal relationship between investment, saving and consumption
on the one hand and the gross domestic product on the other hand, and this
has significance for each of these causes the increase in the GDP by creating

surpluses of value. And the payment of the movement of production.

Keyword : Investment, saving, consumption, var autoregressive vector model,

toda—yamamoto methodology, economic development.
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Lag LogL LR FPE AIC SC HQ

0  -2764.990 NA 1.41e+84 205.1103 205.3023 205.1674
I -2618.893 238.0833*  9.35e+79* 195.4736 196.4334*  195.7590*
2 -2605.081 18.41630 1.20e+80 195.6356 197.3634 196.1494
3 -2586.278 19.49870 1.24e+80 195.4280*  197.9237 196.1701

* indicates lag order selected by the criterion

LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error

AIC: Akaike information criterion

SC: Schwarz information criterion

HQ: Hannan—Quinn information criterion
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