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Résumé

Le but de cette étude est de mesurer et d'analyser les effets directs
et indirects des prix du pétrole brut a la croissance économique en Algérie vu
gue toutes les efforts déployés depuis la crise du pétrole en 1986 qui visait a
rechercher des sources de financement en dehors du secteur des hydrocar-
bures mais jusqu'a présent ni industrie ni agriculture ont pu prendre la place des
hydrocarbures dans le financement des programmes de développement malgré
les sommes d'argents immenses qui consacré a ces secteurs . Et en conclu-
sion «le prix du pétrole reste la premiére variable qui affecte le cété économique
et social de '‘Algérie.

Les Mots clés : le prix du pétrole « la croissance économique « les dépenses
publiques « les secteurs économiques
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Johansen Cointegration Test

005114 Time: 16:07

s(adjusted): 1972 2012

d obsenvations: 41 after adjusting endpoints
1ssumption: Linear deterministic trend

LPR LPIB LDEP

terval (in first differences): 1to 1

icted Cointegration Rank Test

Augmented Dickey-Fuller Unit Root Test on DLPR

A\DF Test Statistic  -6.633032 1% Critical Valug* -4.1958
5% Critical Value -3.6217|
10% Critical Value -3.1914]

MacKinnon critical values for rejection of hypothesis of a unit root.

\ugmented Dickey-Fuller Test Equation
Jependent Variable: DDLPR)

Method: Least Squares

Jate: 09/30/14  Time: 12:55

Sample(adjusted): 1972 2012

ncluded observations: 41 after adjusting endpoints

1esized Trace 5 Percent 1 Percent

‘CE(s) Eigenvalue Statistic  Crtical Value  Critical Value Variable Cosficient  Std. Emor  t-Statistic  Prob.

ne ¥ 0405016 254799433572 29.69 %65 DLPR(-1) 1.07319% 0161796 -6.633032  0.0000
C 0123553 0.095256 1207053  0.2024

105t 1 0231740 14.12980 1541 20.04 @TREND(1970) 0001829  0.003754 -0487126  0.5290

105t 2 0.077797 3.320476 376 6.65

:nates rejection of the hypothesis at the 5%(1%) level
test indicates no cointeoratina eauation(s) at both 5% and 1%levels

03 s~

Vector Autoregression Estimates

Vector Autoregression Estimates

Date: 10/05/14  Time: 16:06

Sample(adjusted): 1971 2012

Included observations: 42 after adjusting endpoints
Standard errors in () & t-statistics in [ ]

LPR LPIB LDEP

LPR(-1) 0906171 0.015038  0.016557
(0.05823)  (0.01023)  (0.01641)
[15.5615]  [146984]  [1.07478]

LPIB(-1) 0064926 0932303  0.044474
(0.27663)  (0.04860)  (0.07319)
[0.23470]  [19.1816]  [0.60768]

LDEP(-1) 0.050687  0.071331  0.959031
(0.28010)  (0.04921)  (0.07410)
[0.18096]  [1.44941]  [12.9417]

R-squared 0.862484 0.985068 0.964632
Adj. R-squared 0.876458 0.984302 0.962818
Sum sq. resids 2.879068 0.088878 0.201511

S.E. equation 0.271702 0.047738 0.071882
F-statistic 146.4352 1286.415 531.8448
Log likelihood -3.311151 69.72606 52.53576
Akaike AIC 0.300531 -317T43 -2.358845
Schwarz SC 0424650  -3.083312  -2.234726

Mean dependent 3.106602 24.91125 24.77088
S.D. dependent 0.773012 0.381017 0.372780

Determinant Residual Covariance  6.73E-07
Log Likelihood (d f. adjusted) 119.6708
Akaike Information Criteria -5.270039
Schwarz Criteria -4.897681

-squared 0.536624 Mean dependent var -0.001629
\djusted R-squared 0.512236  S.D. dependent var 0.406506
5.E. of regression 0.263904  Akaike info criterion 0.389998
Sum squared resid 3.062866 Schwarz criterion 0.515381
_og likelihood -4.994952  F-statistic 22.00340
Jurbin-\Watson stat 2.010043  Prob(F-statistic) 0.000000

Augmented Dickey-Fuller Unit Root Test on DLPR

\DF Test Statistic ~ -6.681509 1% Critical Value® -3.5973
5% Critical Value -2.9339
10% Critical Value -2.6048

MacKinnon critical values for rejection of hypothesis of a unit roat.

‘ugmented Dickey-Fuller Test Equation
Jependent Variable: D{DLPR)

flethod: Least Squares

Jate: 09/30/14  Time: 13:09

sample(adjusted): 1972 2012

acluded obsenvations: 41 after adjusting endpoints

Variable Coefficient ~ Std. Emor  t-Statistic ~ Prob.
DLPR(-1) -1.068576  0.159930 -6.681509  0.0000
C 0.082959 0045692 1.815624  0.0771
-squared (0533730 Mean dependentvar ~ -0.001629)

\djusted R-squared 0521775 S.D. dependent var 0.406506
5.E. of regression 0.281115  Akaike info criterion 0.347442

sum squared resid 3.081993  Schwarz criterion 0431031
.0g likelihood -5.122867  F-statistic 44 64257
Jurbin-Watson stat 2.006064  Prob(F-statistic) 0.000000

Augmented Dickey-Fuller Unit Root Test on DLPR

ADF Test Statistic ~ -6.253198 1% Critical Value® -2.6196
5% Critical Value -1.9490
10% Critical Value -1.6200

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{DLPR)

Wethod: Least Squares

Date: 09/30/14 Time: 13:11

Sample(adjusted): 1972 2012

Included observations: 41 after adjusting endpoints

Wariable Coefficient  Std. Error  t-Statistic  Prob.

DLPR(-1} -0.988120  0.158018 -6.253198  0.0000
R-squared 0.494319  Mean dependent var -0.001629
Adjusted R-squared 0494313 S.D. dependent var 0.406506
QF of ranracsinn N'9RANTS  Alaika infn ~riterion n'azanna
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