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   . 
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(، مجلة البحوث الاقتصادية و المالية ظن المجلد 2014-1990بن عزة هناء،اثر الانفاق الحكومي على النمو الاقتصادي في الجزائر ) 

 134، ص  2017ان الرابع ، العدد الأول، جو
2

-http://algerianembassyعلى الموقع )  2010بيان اجتماع مجلس الوزراء، ماي عن   (2014-2010برنامج التنمية الخماسي  )

saudi.com/pdf/quint.pdf) 
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   1.500         :  1.000  

        150      

     

 

06

4120052015 

0620012015

Source : (2001-2004) : www. Ons.dz( enquête emploi auprès des ménages 2000-2012).    

(2005-2015) : www. Ons.dz (évolution des principaux agrégats et indicateurs liés au 

marché du travail de 2005-2015, p 12) 

   

               

      

2001    1 312          861          650       3 405        6 228    

2002    1 438          504          860       2 660        5 462    

2003    1 412          804          799       3 667        6 682    

2004    1 617       1 060          967       4 152        7 796    

2005    1 381       1 059       1 212       4 392        8 044    

2006    1 610       1 264       1 257       4 737        8 868    

2007    1 171       1 028       1 523       4 871        8 593    

2008    1 252       1 141       1 575       5 178        9 146    

2009    1 242       1 194       1 718       5 318        9 472    

2010    1 136       1 337       1 886       5 377        9 736    

2011    1 034       1 367       1 595       5 603        9 599    

2012       912       1 335       1 663       6 260      10 170    

2013    1 141       1 407       1 791       6 449      10 788    

2014    1 007       1 329       1 743       6 486      10 565    

2015       917       1 377       1 776       6 524      10 594    
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20016.22813.82%

1.37710.59412.99 %

1.31221.07%

20019178.65%2015

422004

2008 

4220042008 

www.sounatrach.dz
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4319902015

4319902015

1999

18.0898.62008

1124.31100.7

                                                 
*

 للاطلاع اكثر يرجع مراجعة المواقع التالية :  

-www.oapecorg.org/Home/DataBank. 

- https://data.albankaldawli.org/indicator/PX.REX.REER?end=2016&locations=DZ&start=1990 
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https://data.albankaldawli.org/indicator/FP.CPI.TOTL.ZG?end=2015&locations=DZ
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1 1989 

2 45%

 

3 98.9%

 

19985%16.7%1990

2000

0.3% 

2004

  

 

5.7%2009 

 

4.9%2015 

                                                 
**

 و يعرف على انه ذلك التضخم الذي أثرت فيه عوامل خارجية بعبارة  اخرى هو انتقال التضخم من البلد المصدر الى البلد المستقبل. 



 

116 

 

95.72% 

2015201298.40%

0719922015

0719922015

  
  %

1992 11,51 10,98 0,53 95,40 

1993 10,41 9,88 0,53 94,91 

1994 8,89 8,61 0,28 96,85 

1995 10,26 9,73 0,53 94,83 

1996 13,22 12,65 0,57 95,69 

1997 13,82 13,18 0,64 95,37 

1998 10,14 9,77 0,37 96,35 

1999 12,32 11,91 0,41 96,67 

2000 21,65 21,06 0,59 97,27 

2001 19,09 18,53 0,56 97,07 

2002 18,71 18,11 0,61 96,79 

2003 24,46 23,99 0,47 98,08 

2004 32,22 31,55 0,66 97,92 

2005 46,33 45,59 0,74 98,40 

2006 54,74 53,61 1,13 97,94 

2007 60,59 59,61 0,98 98,38 

2008 78,59 77,19 1,4 98,22 

2009 45,19 44,42 0,77 98,30 

2010 57,09 56,12 0,97 98,30 

2011 72,88 71,66 1,22 98,33 

2012 71,73 70,58 1,15 98,40 

2013 64,86 63,81 1,05 98,38 

2014 60,12 58,46 1,66 97,24 

2015 34,56 33,08 1,48 95,72 

20122015

                                                 
*

 ( /اجمالي الصادرات 100×المحروقات  تم احساب  نسبة صادرات قطاع المحروقات من الجدول وفق المعادلة )صادرات 
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1% 

0845

0819922015

     

1992 11,51 8,3 3,21 0,23 

1993 10,41 7,99 2,42 - 0.01 

1994 8,89 9,15 0.26- - 4.38 

1995 10,26 10,10 0,16 - 6.32 

1996 13,22 9,09 4,13 - 2.09 

1997 13,82 8,13 5,69 1,16 

1998 10,14 8,63 1,51 - 1.74 

1999 12,32 8,96 3,36 - 2.38 

2000 21,65 9,35 12,30 7,57 

2001 19,09 9,48 9,61 6,19 

2002 18,71 12,01 6,70 3,65 

2003 24,46 13,32 11,14 7,47 

2004 32,22 17,95 14,27 9,25 

2005 46,33 19,86 26,47 16,94 

2006 54,74 20,68 34,06 17,73 

2007 60,59 26,35 34,24 29,55 

2008 78,59 37,99 40,60 36,99 

2009 45,19 37,40 7,78 3,86 

2010 57,09 38,89 18,21 15,33 

2011 72,88 46,92 25,96 20,14 

2012 71,73 51,56 20,16 12,05 

2013 64,86 54,98 9,88 0,13 

2014 60,12 59,67 0,45 - 5.88 

2015 34,56 52,64 18.08- - 27.53 

 1992201120128688. 

 20122015201647. 
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resource curse :oil abundance and economic growth »Middle East Development Journal,september 2017.   



                           

 

133 

 

 

 

 

 



                           

 

134 

 

 

 

 



                           

 

135 

 

Log gov 

Log hyd  

Log ind  

Log agr  

Log ser  

Log chom  



                           

 

136 
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19902016

Phillips-Perronpp

10

M1 M2 M3 M1 M2   M3  

Log hyd 0.6956 0.9795 0.4681 0.0004 0.0012 0.000 

Log ind 0.9048 0.9950 0.3892 0.0004 0.0007 0.000 

 

Log agr 0.1413 0.4672 0.7733 0.000 0.000 0.000 

 

Log ser 0.8379 0.9679 0.8293 0.0005 0.0012 0.000 

 

Log gov  0.5658  0.7873 0.7756 0.0090 0.447 0.0005 

 

eviews09 

                                                 
*

 02و   01انظر الملحقين  
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5%5%

  

11

 

5%5%

 89.66703  69.81889  0.0006  46.74763  33.8768  0.0009 

1
 42.91940  47.85613  0.1345  20.86209  27.5843  0.2846 

2
 22.05730  29.79707  0.2953  16.53375  21.1316  0.1952 

3
 5.523550  15.49471  0.7510  4.033221  14.2646  0.8558 

4
 1.490329  3.841466  0.2222  1.490329  3.84146  0.2222 

eviews09 

VECM

                                                 
*
(02انظر الملحق رقم )   
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VECM

  

 

 

                                                 
*

 03أنظر الملحق رقم  

LOGGOV = -17.85 + 0.34*LOGHYD + 1.78*LOGIND + 0.16*LOGAGR  

(0.0)       (0.04)                     (0.00)                   (0.25) 

+ 3.32*LOGSER 

(0.0)              

      R
2
 adj= (0.91)         Prob(F-Statistic) =0.00     DW= 1.95  
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M1 M2 M3 

 0.00 0.000 0.00 البواقي

eviews09

prob5%

5%

5%

5%91% 

9% 

 1% 

0.34% 

                                                 
*
(04الملحق رقم ) انظر   
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J.B0.73 ›0.05
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Series: Residuals

Sample 1990 2016
Observations 27

Mean      -1.25e-15
Median   0.001255
Maximum  0.081926

Minimum -0.095471
Std. Dev.   0.047178

Skewness   0.040774
Kurtosis   2.257028

Jarque-Bera  0.628490
Probability  0.730340
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2 13

13

Heteroskedasticity Test: ARCH   

     ل
     F-statistic 0.842574     Prob. F(1,24) 0.3678 

Obs*R-squared 0.881830     Prob. Chi-Square(1) 0.3477 

     
     

eviews09
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  (ect(-1)= -0.97)

 (Prob(F-Statistic=0.00)

100%

78% 

22% 

                                                 
*

 (05أنظر الملحق رقم ) 

D(LOGGOV) = 0.0007 + 0.41*D(LOGHYD) + 0.81*D(LOGIND) +  

                           (0.93)       (0.08)                          (0.26)                             

0.10*D(LOGAGR) + 2.59*D(LOGSER) -  0.97 ect(-1) 

(0.43)                            (0.00)                        (0.00) 

 

             

      R
2
 adj= (0.78)         Prob(F-Statistic) =0.00     DW= 1.85  
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2.59% 

  

1(Jarque- Bera) 

0
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Series: Residuals

Sample 1991 2016

Observations 26

Mean       4.27e-18

Median  -0.002991

Maximum  0.083001

Minimum -0.064603

Std. Dev.   0.040804

Skewness   0.553412

Kurtosis   2.784436

Jarque-Bera  1.377490

Probability  0.502206

J.B0.50 ›0.05
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2 14 

14

Heteroskedasticity Test: ARCH   

     
     F-statistic 0.059415     Prob. F(1,23) 0.8096 

Obs*R-squared 0.064415     Prob. Chi-Square(1) 0.7996 

     
     

Eviews 09
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Logchom= c+α1loghyd+ α2 logind+ α3logagr+ α4logser+εi 
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pp 

15pp

M1 M2 M3 M1 M2   M3  

Log chom  0.8731  0.5265 0.3241 0.0044 0.0192 0.0003 

 

eviews09 

                                                 
*

 السلاسل الزمنية لكل من متغيرات القطاعات السابقة موجودة في النموذج الاول  
*

 (06انظر الملحق ) 
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5%5%

 

 

16

 

5%5%

 81.65625  69.81889  0.0042  36.16781  33.8768  0.0262 

1
 45.48843  47.85613 0.0821  27.95247  27.5843  0.0449 

2
 17.53597  29.79707 0.6004  10.79914  21.1316  0.6673 

3
6.736829  15.49471  0.6084  6.706607  14.2646  0.5244 

4
0.030222  3.841466 0.8619  0.030222  3.84146  0.8619 

eviews09 

VECM
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 07أنظر الملحق  



                           

 

148 

 

VECM
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08أنظر الملحق رقم    

LOGCHOM = -19.37 – 2.80*LOGHYD +7.21*LOGIND +1.99*LOGAGR  

          (0.22)    (0.001)                  (0.003)               (0.009) 

-0.33*LOGSER 

(0.85)                

      R
2
 adj= (0.64)         Prob(F-Statistic) =0.00     DW= 1.14  
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 09انظر الملحق رقم  
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J.B0.46 ›0.05 

2 18 

18

Heteroskedasticity Test: ARCH   

     
     F-statistic 0.396601     Prob. F(1,24) 0.5348 

Obs*R-squared 0.422667     Prob. Chi-Square(1) 0.5156 
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0.511e2

 Prob (F-Statistic= 0.74) 

 

10% 90% 

                                                 
*

 10انظر الملحق  

D(LOGCHOM) = - 0.017 - 0.28*D(LOGHYD) + 0.55*D(LOGIND) +  

                           (0.49)       (0.64)                          (0.77)                             

0.35*D(LOGAGR) – 0.65*D(LOGSER) -0.51 e2 (-1) 

(0.34)                        (0.56)                        (0.02) 

 

             

      R
2
 adj= (0.10)         Prob(F-Statistic) =0.74     DW= 1.49 

    



                           

 

153 

 

 1% 

0.55% 

 1% 

0.35% 

 

 1% 

0.65% 

 1% 

0.28%

1(Jarque- Bera) 

0

1

2

3

4

5

6

7

8

9

-0.3 -0.2 -0.1 0.0 0.1 0.2

Series: Residuals
Sample 1991 2016
Observations 26

Mean      -5.34e-18
Median   0.020714
Maximum  0.173368
Minimum -0.256563
Std. Dev.   0.107840
Skewness  -0.703105
Kurtosis   2.884128

Jarque-Bera  2.156757
Probability  0.340147



                           

 

154 

 

J.B2.15 ›0.05 

219

19

Heteroskedasticity Test: ARCH   

     
     F-statistic 0.378607     Prob. F(1,23) 0.5444 

Obs*R-squared 0.404865     Prob. Chi-Square(1) 0.5246 
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Null Hypothesis: LOGGOV has a unit root  

Exogenous: Constant   

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     

Phillips-Perron test statistic -1.401714  0.5658 

Test critical values: 1% level  -3.711457  

 5% level  -2.981038  

 10% level  -2.629906  

     
     

*MacKinnon (1996) one-sided p-values.  

 

 

Null Hypothesis: LOGGOV has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat Prob.* 

     
     Phillips-Perron test statistic -1.543552 0.7873 

Test critical values: 1% level  -4.356068  

 5% level  -3.595026  

 10% level  -3.233456  

     
     
*MacKinnon (1996) one-sided p-values  

 

 
 

  

 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Null Hypothesis: LOGGOV has a unit root  

Exogenous: None   

Bandwidth: 0 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat Prob.* 

     
     Phillips-Perron test statistic 0.338804 0.7756 

Test critical values: 1% level  -2.656915  

 5% level  -1.954414  

 10% level  -1.609329  

     
     
*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: D(LOGGOV) has a unit root  

Exogenous: Constant   

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -3.768855  0.0090 

Test critical values: 1% level  -3.724070  

 5% level  -2.986225  

 10% level  -2.632604  

     
     

*MacKinnon (1996) one-sided p-values.  
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Null Hypothesis: D(LOGGOV) has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -3.659819  0.0447 

Test critical values: 1% level  -4.374307  

 5% level  -3.603202  

 10% level  -3.238054  

     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: D(LOGGOV) has a unit root  

Exogenous: None   

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -3.800309  0.0005 

Test critical values: 1% level  -2.660720  

 5% level  -1.955020  

 10% level  -1.609070  

     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: LOGHYD has a unit root  

Exogenous: Constant   

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -1.111538  0.6956 

Test critical values: 1% level  -3.711457  

 5% level  -2.981038  

 10% level  -2.629906  

     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: LOGHYD has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 4 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -0.451672  0.9795 

Test critical values: 1% level  -4.356068  

 5% level  -3.595026  

 10% level  -3.233456  

     
     

*MacKinnon (1996) one-sided p-values.  
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Null Hypothesis: D(LOGHYD) has a unit root  

Exogenous: None   

Bandwidth: 3 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -5.056023  0.0000 

Test critical values: 1% level  -2.660720  

 5% level  -1.955020  

 10% level  -1.609070  

     
     

*MacKinnon (1996) one-sided p-values.  

 

 

 

 

 

 

 

 

Null Hypothesis: LOGHYD has a unit root  

Exogenous: None   

Bandwidth: 4 (Newey-West automatic) using Bartlett kernel 
     
        Adj. t-Stat   Prob.* 
     
     Phillips-Perron test statistic -0.552070  0.4681 

Test critical values: 1% level  -2.656915  

 5% level  -1.954414  

 10% level  -1.609329  
     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: D(LOGHYD) has a unit root  

Exogenous: Constant   

Bandwidth: 3 (Newey-West automatic) using Bartlett kernel 
     
        Adj. t-Stat   Prob.* 
     
     Phillips-Perron test statistic -5.035136  0.0004 

Test critical values: 1% level  -3.724070  

 5% level  -2.986225  

 10% level  -2.632604  
     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: D(LOGHYD) has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 5 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -5.326717  0.0012 

Test critical values: 1% level  -4.374307  

 5% level  -3.603202  

 10% level  -3.238054  

     
     

*MacKinnon (1996) one-sided p-values.  
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Null Hypothesis: D(LOGIND) has a unit root  

Exogenous: Constant   

Bandwidth: 0 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -5.085143  0.0004 

Test critical values: 1% level  -3.724070  

 5% level  -2.986225  

 10% level  -2.632604  

     
     

*MacKinnon (1996) one-sided p-values.  

 

 

 

 

 

 

 

Null Hypothesis: LOGIND has a unit root  

Exogenous: Constant   

Bandwidth: 0 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -0.344914  0.9048 

Test critical values: 1% level  -3.711457  

 5% level  -2.981038  

 10% level  -2.629906  

     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: LOGIND has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 3 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic  0.067036  0.9950 

Test critical values: 1% level  -4.356068  

 5% level  -3.595026  

 10% level  -3.233456  

     

     
*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: LOGIND has a unit root  

Exogenous: None   

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -0.732986  0.3892 

Test critical values: 1% level  -2.656915  

 5% level  -1.954414  

 10% level  -1.609329  

     
     

*MacKinnon (1996) one-sided p-values.  
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Null Hypothesis: D(LOGIND) has a unit root  

Exogenous: None   

Bandwidth: 0 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -5.008466  0.0000 

Test critical values: 1% level  -2.660720  

 5% level  -1.955020  

 10% level  -1.609070  

     
     

*MacKinnon (1996) one-sided p-values.  

 

 

 

  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Null Hypothesis: LOGSER has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -0.633564  0.9679 

Test critical values: 1% level  -4.356068  

 5% level  -3.595026  

 10% level  -3.233456  

     
     

*MacKinnon (1996) one-sided p-values.  

 

 

 

 

 

 

 

 

 

Null Hypothesis: D(LOGIND) has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -5.592448  0.0007 

Test critical values: 1% level  -4.374307  

 5% level  -3.603202  

 10% level  -3.238054  

     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: LOGSER has a unit root  

Exogenous: Constant   

Bandwidth: 0 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -0.668077  0.8379 

Test critical values: 1% level  -3.711457  

 5% level  -2.981038  

 10% level  -2.629906  

     
     

*MacKinnon (1996) one-sided p-values.  
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Null Hypothesis: LOGSER has a unit root  

Exogenous: None   

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic  0.554081  0.8293 

Test critical values: 1% level  -2.656915  

 5% level  -1.954414  

 10% level  -1.609329  

     
     

*MacKinnon (1996) one-sided p-values.  

 

  

Null Hypothesis: D(LOGSER) has a unit root  

Exogenous: Constant   

Bandwidth: 0 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -4.995866  0.0005 

Test critical values: 1% level  -3.724070  

 5% level  -2.986225  

 10% level  -2.632604  

     
     

*MacKinnon (1996) one-sided p-values.  

 

  

Null Hypothesis: D(LOGSER) has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -5.321411  0.0012 

Test critical values: 1% level  -4.374307  

 5% level  -3.603202  

 10% level  -3.238054  

     
     

*MacKinnon (1996) one-sided p-values.  

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Null Hypothesis: D(LOGSER) has a unit root  

Exogenous: None   

Bandwidth: 0 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -4.971137  0.0000 

Test critical values: 1% level  -2.660720  

 5% level  -1.955020  

 10% level  -1.609070  

     
     

*MacKinnon (1996) one-sided p-values.  
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Null Hypothesis: LOGAGR has a unit root  

Exogenous: Constant   

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -2.439803  0.1413 

Test critical values: 1% level  -3.711457  

 5% level  -2.981038  

 10% level  -2.629906  

     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: LOGAGR has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -2.205362  0.4672 

Test critical values: 1% level  -4.356068  

 5% level  -3.595026  

 10% level  -3.233456  

     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: LOGAGR has a unit root  

Exogenous: None   

Bandwidth: 25 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic  0.330242  0.7733 

Test critical values: 1% level  -2.656915  

 5% level  -1.954414  

 10% level  -1.609329  

     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: D(LOGAGR) has a unit root  

Exogenous: Constant   

Bandwidth: 5 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -7.565438  0.0000 

Test critical values: 1% level  -3.724070  

 5% level  -2.986225  

 10% level  -2.632604  

     
     

*MacKinnon (1996) one-sided p-values.  
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Null Hypothesis: D(LOGAGR) has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 9 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -8.073918  0.0000 

Test critical values: 1% level  -4.374307  

 5% level  -3.603202  

 10% level  -3.238054  

     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: D(LOGAGR) has a unit root  

Exogenous: None   

Bandwidth: 5 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -7.715841  0.0000 

Test critical values: 1% level  -2.660720  

 5% level  -1.955020  

 10% level  -1.609070  

     
     

*MacKinnon (1996) one-sided p-values.  
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Date: 10/11/17   Time: 18:47   

Sample (adjusted): 1992 2016   

Included observations: 25 after adjustments  

Trend assumption: Linear deterministic trend  

Series: LOGGOV LOGHYD LOGIND LOGAGR LOGSER   

Lags interval (in first differences): 1 to 1  

     

Unrestricted Cointegration Rank Test (Trace)  

     
     

Hypothesized  Trace 0.05  

No. of CE(s) Eigenvalue Statistic Critical Value Prob.** 

     
     

None *  0.845862  89.66703  69.81889  0.0006 

At most 1  0.565901  42.91940  47.85613  0.1345 

At most 2  0.483846  22.05730  29.79707  0.2953 

At most 3  0.148988  5.523550  15.49471  0.7510 

At most 4  0.057871  1.490329  3.841466  0.2222 

     
     

Trace test indicates 1 cointegrating eqn(s) at the 0.05 level 

 * denotes rejection of the hypothesis at the 0.05 level 

 **MacKinnon-Haug-Michelis (1999) p-values  

     

Unrestricted Cointegration Rank Test (Maximum Eigenvalue) 

     
     

Hypothesized  Max-Eigen 0.05  

No. of CE(s) Eigenvalue Statistic Critical Value Prob.** 

     
     

None *  0.845862  46.74763  33.87687  0.0009 

At most 1  0.565901  20.86209  27.58434  0.2846 

At most 2  0.483846  16.53375  21.13162  0.1952 

At most 3  0.148988  4.033221  14.26460  0.8558 

At most 4  0.057871  1.490329  3.841466  0.2222 

     
     

 Max-eigenvalue test indicates 1 cointegrating eqn(s) at the 0.05 level 

 * denotes rejection of the hypothesis at the 0.05 level 

 **MacKinnon-Haug-Michelis (1999) p-values  
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Dependent Variable: LOGGOV   

Method: Least Squares   

Date: 10/11/17   Time: 18:52   

Sample: 1990 2016   

Included observations: 27   

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C -17.85672 3.217930 -5.549132 0.0000 

LOGHYD 0.340732 0.160162 2.127427 0.0448 

LOGIND 1.784097 0.460200 3.876789 0.0008 

LOGAGR 0.168063 0.143780 1.168894 0.2550 

LOGSER 3.321424 0.383631 8.657858 0.0000 

     
     R-squared 0.926926     Mean dependent var 2.774670 

Adjusted R-squared 0.913640     S.D. dependent var 0.174525 

S.E. of regression 0.051288     Akaike info criterion -2.937153 

Sum squared resid 0.057870     Schwarz criterion -2.697183 

Log likelihood 44.65157     Hannan-Quinn criter. -2.865798 

F-statistic 69.76653     Durbin-Watson stat 1.959330 

Prob(F-statistic) 0.000000    

     
     

Null Hypothesis: E has a unit root  

Exogenous: Constant   

Bandwidth: 15 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -11.79943  0.0000 

Test critical values: 1% level  -3.711457  

 5% level  -2.981038  

 10% level  -2.629906  

     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: E has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 14 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -10.75737  0.0000 

Test critical values: 1% level  -4.356068  

 5% level  -3.595026  

 10% level  -3.233456  

     
     

*MacKinnon (1996) one-sided p-values.  
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Null Hypothesis: E has a unit root  

Exogenous: None   

Bandwidth: 11 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -7.903401  0.0000 

Test critical values: 1% level  -2.656915  

 5% level  -1.954414  

 10% level  -1.609329  

     
     

*MacKinnon (1996) one-sided p-values.  
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Dependent Variable: D(LOGGOV)   

Method: Least Squares   

Date: 10/11/17   Time: 19:12   

Sample (adjusted): 1991 2016   

Included observations: 26 after adjustments  

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C 0.000770 0.009428 0.081672 0.9357 

D(LOGHYD) 0.414267 0.225065 1.840657 0.0806 

D(LOGIND) 0.815791 0.706314 1.154998 0.2617 

D(LOGAGR) 0.104486 0.130919 0.798090 0.4342 

D(LOGSER) 2.596923 0.458159 5.668168 0.0000 

E(-1) -0.971740 0.223952 -4.339055 0.0003 

     
     R-squared 0.827066     Mean dependent var 0.007901 

Adjusted R-squared 0.783833     S.D. dependent var 0.098122 

S.E. of regression 0.045620     Akaike info criterion -3.137749 

Sum squared resid 0.041624     Schwarz criterion -2.847419 

Log likelihood 46.79073     Hannan-Quinn criter. -3.054144 

F-statistic 19.13027     Durbin-Watson stat 1.853837 

Prob(F-statistic) 0.000001    
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Null Hypothesis: LOGCHOM has a unit root  

Exogenous: Constant   

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -0.514132  0.8731 

Test critical values: 1% level  -3.711457  

 5% level  -2.981038  

 10% level  -2.629906  

     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: LOGCHOM has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -2.091057  0.5265 

Test critical values: 1% level  -4.356068  

 5% level  -3.595026  

 10% level  -3.233456  

     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: LOGCHOM has a unit root  

Exogenous: None   

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -0.882941  0.3241 

Test critical values: 1% level  -2.656915  

 5% level  -1.954414  

 10% level  -1.609329  

     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: D(LOGCHOM) has a unit root  

Exogenous: Constant   

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -4.081515  0.0044 

Test critical values: 1% level  -3.724070  

 5% level  -2.986225  

 10% level  -2.632604  

     
     

*MacKinnon (1996) one-sided p-values.  
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Date: 10/11/17   Time: 19:32   

Sample (adjusted): 1992 2016   

Included observations: 25 after adjustments  

Trend assumption: Linear deterministic trend  

Series: LOGCHOM LOGAGR LOGIND LOGHYD LOGSER   

Lags interval (in first differences): 1 to 1  

     

Unrestricted Cointegration Rank Test (Trace)  

     
     Hypothesized  Trace 0.05  

No. of CE(s) Eigenvalue Statistic Critical Value Prob.** 

     
     None *  0.764657  81.65625  69.81889  0.0042 

At most 1  0.673099  45.48843  47.85613  0.0821 

At most 2  0.350768  17.53597  29.79707  0.6004 

At most 3  0.235294  6.736829  15.49471  0.6084 

At most 4  0.001208  0.030222  3.841466  0.8619 

     
      Trace test indicates 1 cointegrating eqn(s) at the 0.05 level 

 * denotes rejection of the hypothesis at the 0.05 level 

 **MacKinnon-Haug-Michelis (1999) p-values  

     

Unrestricted Cointegration Rank Test (Maximum Eigenvalue) 

     
     Hypothesized  Max-Eigen 0.05  

No. of CE(s) Eigenvalue Statistic Critical Value Prob.** 

     
     None *  0.764657  36.16781  33.87687  0.0262 

At most 1 *  0.673099  27.95247  27.58434  0.0449 

Null Hypothesis: D(LOGCHOM) has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -4.071238  0.0192 

Test critical values: 1% level  -4.374307  

 5% level  -3.603202  

 10% level  -3.238054  

     
     

*MacKinnon (1996) one-sided p-values.  

Null Hypothesis: D(LOGCHOM) has a unit root  

Exogenous: None   

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -4.024182  0.0003 

Test critical values: 1% level  -2.660720  

 5% level  -1.955020  

 10% level  -1.609070  

     
     

*MacKinnon (1996) one-sided p-values.  



 

 

n 

 

At most 2  0.350768  10.79914  21.13162  0.6673 

At most 3  0.235294  6.706607  14.26460  0.5244 

At most 4  0.001208  0.030222  3.841466  0.8619 

     
      Max-eigenvalue test indicates 2 cointegrating eqn(s) at the 0.05 level 

 * denotes rejection of the hypothesis at the 0.05 level 

 **MacKinnon-Haug-Michelis (1999) p-values  
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Dependent Variable: LOGCHOM   

Method: Least Squares   

Date: 10/11/17   Time: 19:36   

Sample: 1990 2016   

Included observations: 27   

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C -19.37793 15.61437 -1.241032 0.2277 

LOGAGR 1.999687 0.697662 2.866269 0.0090 

LOGHYD -2.802361 0.777152 -3.605936 0.0016 

LOGIND 7.212339 2.233028 3.229847 0.0039 

LOGSER -0.335461 1.861495 -0.180211 0.8586 

     
     R-squared 0.696413     Mean dependent var 2.851353 

Adjusted R-squared 0.641215     S.D. dependent var 0.415475 

S.E. of regression 0.248864     Akaike info criterion 0.221753 

Sum squared resid 1.362529     Schwarz criterion 0.461723 

Log likelihood 2.006329     Hannan-Quinn criter. 0.293109 

F-statistic 12.61672     Durbin-Watson stat 1.140638 

Prob(F-statistic) 0.000017    

     
     

09

Null Hypothesis: E2 has a unit root  

Exogenous: Constant   

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -2.973809  0.0507 

Test critical values: 1% level  -3.711457  

 5% level  -2.981038  

 10% level  -2.629906  

     
     

*MacKinnon (1996) one-sided p-values.  

 
 

Null Hypothesis: E2 has a unit root  

Exogenous: Constant, Linear Trend  

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -2.957519  0.1623 

Test critical values: 1% level  -4.356068  

 5% level  -3.595026  

 10% level  -3.233456  

     
     

*MacKinnon (1996) one-sided p-values.  
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Dependent Variable: D(LOGCHOM)  

Method: Least Squares   

Date: 10/11/17   Time: 19:59   

Sample (adjusted): 1991 2016   

Included observations: 26 after adjustments  

     
     Variable Coefficient Std. Error t-Statistic Prob.   

     
     C -0.017206 0.025001 -0.688211 0.4992 

D(LOGHYD) -0.281325 0.595691 -0.472267 0.6418 

D(LOGIND) 0.557035 1.950526 0.285582 0.7781 

D(LOGAGR) 0.358979 0.373921 0.960042 0.3485 

D(LOGSER) -0.654183 1.127133 -0.580395 0.5681 

E2(-1) -0.156263 0.125716 -1.242985 0.0282 

     
     R-squared 0.118138     Mean dependent var -0.021839 

Adjusted R-squared 0.102328     S.D. dependent var 0.114837 

S.E. of regression 0.120569     Akaike info criterion -1.194013 

Sum squared resid 0.290738     Schwarz criterion -0.903683 

Log likelihood 21.52216     Hannan-Quinn criter. -1.110408 

F-statistic 0.535855     Durbin-Watson stat 1.492592 

Prob(F-statistic) 0.746751    

     
     

Null Hypothesis: E2 has a unit root  

Exogenous: None   

Bandwidth: 2 (Newey-West automatic) using Bartlett kernel 

     
        Adj. t-Stat   Prob.* 

     
     Phillips-Perron test statistic -3.044824  0.0038 

Test critical values: 1% level  -2.656915  

 5% level  -1.954414  

 10% level  -1.609329  

     
     

*MacKinnon (1996) one-sided p-values.  
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Résumé : 

Cette thèse vise à étudier le paradoxe entre le déclin de l'économie 

algérienne et la hausse des revenus du secteur des hydrocarbures, ou le 

syndrome dit hollandais de la période 1990-2016. Et appuyé sur l'étude 

standard sur l'étude de l'impact des taux de dépenses et de chômage, 

ainsi que sur des traverses secteurs (industrie, agriculture, hydrocarbure  

et services) pour mettre en évidence la gravité des similitudes 

entièrement sur les revenus du pétrole et son impact sur le taux de 

croissance du PIB du crédit. 

Et il a atteint la finale que nous ne pouvons pas dire que frapper 

l'économie algérienne avec cette maladie et tout ce que je propose 

montre clairement, sauf l'impact des dépenses alors que le second effet 

n'a pas été prouvé statistiquement. 

Mots-clés :Syndrome Hollandaise, économie algérienne, pétrole, 

industrie, hydrocarbures, agriculture, services, chômage, dépenses 

publiques. 

 


