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L'Algérie est l'un des pays producteurs de pétafi@ de posséder la richesse
pétroliere significative, ce facteur a contribu@r@mouvoir I'économie algérienne,
mais a un rythme lent par rapport a d'autres playsait donc étre une stratégie de
développement affecte tous les secteurs de lai@nédiune part et, d'autre part, nous
constatons que le budget général du pays déperid dessource de rendement et
irréversible, a tout moment, et voila ce qui nooeae a lier la relation étroite entre le
développement en Algérie et le secteur des hydooces, comme nous allons le
montrer dans cette recherche sur la fragilité@mhomie algérienne a la lumiere de sa

dépendance sur les ressources naturelles, et tcupar du pétrole, ou comme appelé
par le phénoméne (syndrome hollandais)
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Dependent Variable: PIB
Method: Least Squares

Date: 05/09/15 Time: 02:14
Sample: 1980 2013

Included observations: 34

Variable Coefficient  Std. Error t-Statistic Prob.
POIL 1.66E+09 77379750 21.46464 0.0000
C 1.58E+10 3.84E+09 4.119267 0.0003
R -squared 0.935056 Mean dependent var 8.17E+10
Adjusted R -squared 0.933026 S.D. dependent var 5.21E+10
S.E. of regression 1.35E+10 Akaike info criterion 49.54315
Sum squared resid 5.81E+21 Schwarz criterion 49.63294
Log likelihood -840.2336 Hannan-Quinn criter. 49.57377
F-statistic 460.7306 Durbin-Watson stat 0.489810
ProbF-statistic) 0.000000

.6-\.&5\ Eﬂ.é )\-W:}“ FIEYPYS. (02) Pj) ‘5’4.0.‘\

Vector Error Correction Estimates

Date: 05/09/15 Time: 11:26

Sample adjusted): 1982 2013

Included observations: 32 after adjustments

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

Cointegrating Eq: CointEql

PIB(-1, 1.000000
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POIL(-1y -1.94E+09

(1.4E+08y

[-13.8432]

C -6.03E+09
Error Correction: D(PIBy DPOILy
CointEql -0.061848 1.84E-10
0.18630) (1.6E-10y
[-0.33199] [1.17016]
DPIB(-1y 0.275398 8.80E-11
0.41619) (3.5E-10y
[0.66171] [ 0.25023]
DPOIL-1y, ~4.31E+08 ~0.121110
4.8E+08) 0.40873)
[-0.89164] [-0.29630]
C 4.80E+09 2.113478
(2.8E+09y (2.32363)
[1.74421] [0.90956]
R -squared 0.030141 0.064115
Adj. R-squared -0.073772 -0.036158
Sum sq. resids 5.36E+21 3823.858
S.E. equation 1.38E+10 11.68616
F-statistic 0.290060 0.639406
Log likelihood -790.4775 -121.9385
Akaike AIC 49.65484 7.871156
Schwarz SC 49.83806 8.054373
Mean dependent 5.18E+09 2.275625
S.D. dependent 1.33E+10 11.48045
Determinant resid covariance (dof adj.) 3.49E+21
Determinant resid covariance 2.67E+21
Log likelihood -880.1861
Akaike information criterion 55.63663
Schwarz criterion 56.09468

(S D13 058w JLe1:(03) W3y kel

Null Hypothesis: RR has a unit root
Exogenous: None

Lag Length: 0 (Automatic - based on SIC, maxlag-1)

t-Statistic Prob.*
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Augmented Dickey-Fuller test statistic -3.114004 0.0028
Test critical values: 1% level -2.636901
5% level -1.951332
10% level -1.610747
*MacKinnon 1996y one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: DARR,
Method: Least Squares
Date: 05/09/15 Time: 03:27
Sample (adjustedy: 1981 2013
Included observations: 33 after adjustments
Variable Coefficient  Std. Error t-Statistic Prob.
RR(-1) -0.343121 0.110186 -3.114004 0.0039
R-squared 0.212942 Mean dependent var 1.47E+09
Adjusted R -squared 0.212942 S.D. dependent var 9.31E+09
S.E. of regression 8.26E+09 Akaike info criterion 48.53753
Sum squared resid 2.18E+21 Schwarz criterion 48.58288
Log likelihood -799.8693 Hannan-Quinn criter. 48.55279
Durbin-Watson stat 1.818730
(el asdt jlet: (04 o3y kel
10
Series: Residuals
Sample 1980 2013
g | Observations 34
Mean -4.60e-06
6 Median -2.67e+08
Maximum 2.39e+10
Minimum -3.46e+10
4 Std. Dev. 1.33e+10
Skewness -0.676774
Kurtosis 3.749105
21 Jarque-Bera  3.390434
Probability 0.183559
0
-3.0e+10  -2.0e+10 -1.0e+10 50000.0 1.0e+10 2.0e+10
o OB L (05) 03y kel
F-statistic 0.972814 Prob. F2,31) 0.3893
Obs*R -squared 2.007895 Prob. Chi-Square(2) 0.3664
Scaled explained SS 2.444806 Prob. Chi-Square(2) 0.2945
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Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 05/09/15 Time: 03:19
Sample: 1980 2013

Included observations: 34

Variable Coefficient  Std. Error t-Statistic Prob.
C -2.15E+17 1.73E+20 -0.001241 0.9990
POIL"2 -8.81E+16 6.68E+16 -1.318566 0.1970
POIL 9.79E+18 8.16E+18 1.199142 0.2396
R -squared 0.059056 Mean dependent var 1.71E+20
Adjusted R -squared -0.001650 S.D. dependent var 2.88E+20
S.E. of regression 2.88E+20 Akaike info criterion 97.14001
Sum squared resid 2.57E+42 Schwarz criterion 97.27469
Log likelihood -1648.380 Hannan-Quinn criter. 97.18594
F-statistic 0.972814 Durbin-Watson stat 0.392859
Prob(F-statistic) 0.389261
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