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Abstract:

The aim of this paper is to study the effect of non-renewable and renewable energy
consumption on economic growth in Algeria using time series data from 1990 to 2016. The ARDL
error correction model was selected to estimate the total output function by introducing both fixed
capital formation And the use of non-renewable and renewable energy as productive factors. Using
the results of the Eviews9 program, a long-term positive relationship was reached between energy
consumption and economic growth.
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UNIT RDOT TEST RESULTS TABLE (ADF)
Null Hypothesiz: the variable has a unit root

AtLevel
GP GFC NREC REC ENE
With Gonstant t-Satistic -3 54496 -0.064% -5 6563 -2 5457 -0 9500
Eroh. 80072 O.9412 a.an0f a.1169 D755
i n0 rs nl nd
With Constant 8 Trend -Sialistic -4.5308 -1.2803 -8.7353 -3.2820 -2.3828
Frod. 0.0066 o.8681 &.0000 o.o914 o3rer
xrx o i = ni
Without Constant & Trend tSalistic 39246 1.0099 07720 00024 05719
Frodb. .aahd a.9129 88742 RE727 A597
b nd n0 nQ nd
At Firet Difference
dGF) HGFC} d{NREC) d(REC) G[RNE)
wWith Constant tSanstic -5.5444 -3.9527 -18.3852 -4.5773 -5.2880
Frod. a.oeee a.00529 a.0007 20013 roea2
With Constant & Trend t-Sialistic -6.7691 -4.6647 -17.3652 -4.6794 -8.0721
Frob. acaog 0.0056 00000 o.p057 a.0002
Without Constant & Trend -Sanstic -7.0600 -3.8629 -18 4945 -4 6761 -5.3785
Frod, a.0008 o.0004 &.0000 . ovoe @.0006
oot e P e .
Notes:
a meE at the 10%; (™} atthe 5% ("~} SlgnMcant at the 1% and (no} Not Significant

b Lag Length hased on SIC
© Probabilify based on MacKinnon (1986) one-sided p-values

Thiz Result is The Out Put of Program Has Developed By:
Dr. Imadeddin AlMosabbeh
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Qassim University-KSA

EViews9 zeal o @l VU Cpim ) slte) o 2 jall
S oV i) o e 2561 3 L o(Statistic) asbam Y sl LV aadas oSl Sl 3 LY il oo
106 (ADF) e bl J gadel gl J5o e ¢ Lol dadas
ke ) ) (aaSS B 6l (GP panell (6 st e 30 1 Jdor 5 s B pidll o 25, (6T 50 M1y sy pis V)
Level ¢l e
de b b sl DT dgime (6 g wis LpW) 00l 0 alsline ¢ GFCy NRECs RNB s REC ,é5s oo S LIV
REFLNY
T3l e b a1 b sl e o ARDLg 5l oo ) sla ) W) 25 56 plasszal S« Pesaran o v
J(2) dor 1 e 8lalSan a1 LDl 0555 Y1 oLt
Jaad! B gl @l e J pamd) (6 pal) ol M 23 b Aty ARDL £34¢ plset ¢ 03, :ARDL g3 pai5 2.1

ARDL 7346 055 :(01) o3, J b
Depandant Variable GF
Method ARDL
Date: O3/03/1B Time: 13:51
Sample (adjusted): 1983 =018
Included observatwons 24 afier adjustments
Maxirmum dependent lags: 3 (Autcrmatic selection)
Model selection method: Akaske info craerdon (AIC)
Cynamic regressors (2 lags. automatic): GFC NREC REC RNB
Ficed regressors: C
Numbers of modeils evalulated 788
Selected Model ARDL(3. 3. 3. 3. 3)
Variable Coefficient Sad Error t-Statistic Prob. =
GP{-1) -D.a0a140 0 ZE3057 -2 121435 [ R -
GP-2) -D.112258 0. 128202 -0.255842 D.4403
GF(-3) =02 COS2Te0 2.253070 D.O87T3
1.087870 L= T 45 4.183120 0.0138
GFC(-1) -0.421528 1258384 -0.334070 0.7545
GFC(-2) -1.23028 1277033 -0.962475 O 3809
GFC(-3) 1.198820 O S804 1.743468 015862
NREC 0. 507201 0. 830237 0502582 0.5854
NRECI-1) =D.18 T 1. 138540 -0 181688 o.aTez
NREC(-2) 0. 142773 O S20402 0.145827 o.Ee12
NREC(-3) -0.815171 0 800476 -1.024473 0. 3835
81.03537 27 25551 2 2300377 00887
REC{-1} 51.40871 17.95881 2 887634 00458
REC{-2) 51.02164 15 D8S227 3. 387401 00278
RE! -3) 81.03775 22 02474 2771328 0.0503
[aial 38 06840 3818125 1.022213 0.3845
RMNEB(-1) 114. G347 <1.7 1490 2.755982 0.0511
RMNEB{-2) 31.2€250 40.BSR50 0.8687012 0.5413
RNB(-3) PP.4313111 £2 BODIS 2.322680 0.0s00
< -2Z2488.08 4379.732 -4 808465 0.0100
R-squared o.988450 Mean dependent var 1.244583
Adjpusted R-squared 0.033821 = 0. dependent var 8.915418
5. E. of rearession 2. 208071 Akcaike info critarion 4. 375088
Fum sgquared resid 21.1042% Schwars critenon 5.357&78
Log likeishood -32.81180 Hannan-Quinn criter 4 838415
F-siatsto 18.02810 Dwurbin-Watson stat 2.882700
Prob{F-statstc) Qo228
“MNote: p-values and any subseguent tests do Not account for model
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ARDL Comtegratmg And Long Run Form
Cependent Wartabhe: Se
Salactad Modal: ARDL{3, 3.3, F, 3)
Date: A0X'TE Time: 23
Sarnple: 1000 2
Ervcluched obseruations. 24
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53l o Llal) Laid) W o= )
08 304.7 430.0 8.4 2005
08 323.6 450.0 | 15.1 2006
0.2 331.6 470.0 | 14.6 2007
1.2 309.5 280.0 | 14.6 2008
0.2 336.7 469.4 8.2 2009
0.1 363.8 455.2 6.8 2010
0.6 369.3 512.0 5.5 2011
0.7 408.6 572.4 5.9 2012

416.2 595.2 3.2 2013
416.4 659.5 3.6 2014
443.6 701.3 3.6 2015

2016 2 SlamV1 5 55 by Jg ) 5 jaal) de el UasY) delaie sl
a.w\).xj\ CS)A;J 6)4.4-\ .l;L_JJY\ Sl Cul.g :(02) c—") ‘;all\
Breusch-Godfrey Serial Correlation LM Test

F-statistic 0.955434 Prob. F(2,2) 05114
Obs*R-squared 1172651 Prob. Chi-Square{2) 0.0028
Test Equation:

Dependent Variable: RESID

Method: ARDL

Date: 03/03/18 Time: 15:34

Sample: 1983 2016

Included observations: 24

Presample missing value lagged residuals set to zero.
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Heteroskedasticity Test Breusch-Pagan-Godirey

F-statistic 0.858166 FProb. F(19.4) 0.6428
Obs*R-sguared 1927214 Prob. Chi-Square{1g) 0.4395
Scaled explained S5 0.356820 Frob. Chi-Square(19) 10000

Test Equation:

Dependent Vanabke: RESID"Z
Method: Least Squares

Date: 03/03/18 Time: 15:24
Sample: 1993 2016

Included observations. 24
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ARDL Bounds Test

Data: 03/03/18 Timea: 1517

Sample. 1993 20146

Inciluded observations: 24

Mull Hypothesis: Mo long-run refationships exist

Test Stanstic Wl K

F-statistic B.527338 4

Crmical Value Bounds

Significance 0 Bound 11 Bound
0% 22 309
5% 2.56 249
2 5% 2. 88 3.87
1% 3.29 4 37
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