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 إلى :أىدُ ىذا انعًم المتٌاضع 

  ،انتي عهًّتني حة انعهى ًانتعهّىً ،ًالأو انّتي لم تفارقني ٌّيا -

 .أتمنَّ لها انشفاءانتي أىدُ لها ىذا انعًم ً 

  انذُ أدعٌ الله نْثارك نو في عًزه.يٍ أَار لي طزّق انعهى ، الأب انعشّش إلى  -

 استثناء.أفزاد عائهح كٌدّد تدًٌ إلى كم  -

 إلى جمْع الأحثّح ًالأصدقاء. -

 

 

 كوديد سفيان



سثحاَو ًتعالى انذُ نو انفضم في يساعدتِ عهَ إنجاس ىذه لله ا نحًد

 المذكزج.

عهَ قثٌنو الإشزاف عهَ  ينصٌر عثد اللهتٍ  اندكتٌر أتقدّو بجشّم انشكز إلى

َصائحو انقًْح ًتٌجْياتو اندقْقح انّتي أَارخ لي يسار  عهًَ ،ًمىذا انع

 انثحث.

انٌكْم  ،عثدلي حمشجكًا ّقتضِ انٌاجة أٌ أتقدّو بخانص انشكز إلى انسْد 

َصائحو انقًْح عهَ  ،انزئْسِ نلأًقاف ندٍ ًسارج انشؤًٌ اندّنْح ًالأًقاف

 ًتعاًَو انتاو يعِ.

ًهيى يتاعة تقْْى ىذا عهَ جمْم تح ،إلى جمْع أعضاء لجنح المناقشح

 .انثحث

ًتذل جيٌد خيرج في سثْم  ، َشكز كم يٍ ساعدَِتالجًْم ًًعزفاَا ًًأخيرا

 إنجاس ىذا انثحث.
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Eviews 8 

NullHypothesis: X has a unit root  
Exogenous: Constant, Linear Trend  

LagLength: 4 (Automatic - based on SIC, maxlag=4) 
     
        t-Statistic   Prob.* 
     
     AugmentedDickey-Fuller test statistic -7.058969  0.0015 

Test critical values: 1% level  -5.295384  
 5% level  -4.008157  
 10% level  -3.460791  
     
     *MacKinnon (1996) one-sided p-values.  
Warning: Probabilities and critical values calculated for 20 

observations 
        and may not beaccurate for a sample size of 10 

     
     

AugmentedDickey-Fuller Test Equation  
Dependent Variable: D(X)   

Method: Least Squares   
Date: 10/31/14   Time: 10:06   

Sample (adjusted): 2004 2013   
Included observations: 10 afteradjustments  

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     X(-1) -7.491990 1.061343 -7.058969 0.0058 

D(X(-1)) 7.772446 0.923989 8.411834 0.0035 
D(X(-2)) 5.304716 0.726303 7.303724 0.0053 
D(X(-3)) 4.328916 0.540979 8.002007 0.0041 
D(X(-4)) 2.699369 0.364311 7.409510 0.0051 

C -0.118694 0.013723 -8.649054 0.0033 
@TREND("1999") 0.049935 0.006698 7.454714 0.0050 

     
     R-squared 0.986544     Meandependent var 0.014500 

Adjusted R-squared 0.959633     S.D. dependent var 0.020087 
S.E. of regression 0.004036     Akaike info criterion -7.991231 
Sumsquaredresid 4.89E-05     Schwarz criterion -7.779421 

Log likelihood 46.95615     Hannan-Quinn criter. -8.223585 
F-statistic 36.65939     Durbin-Watson stat 2.940653 

Prob(F-statistic) 0.006719    
     
     

 



 

 

 

231 

 

0,00150,05

ADF

7,058

4,0081℅

 

C0,0033

1℅C=0

1

@TREND("1999")  0,005يساوي

1℅



 

 

 

221 

 

31

.00

.04

.08

.12

.16

.20

99 00 01 02 03 04 05 06 07 08 09 10 11 12 13

X

 

Eviews 8

(y



 

 

 

223 

 

31YADF 

 

 

Eviews 8

NullHypothesis: D(Y,2) has a unit root  
Exogenous: Constant, Linear Trend  

LagLength: 1 (Automatic - based on SIC, maxlag=4) 
     
        t-Statistic   Prob.* 
     
     AugmentedDickey-Fuller test statistic -5.213703  0.0089 

Test critical values: 1% level  -5.124875  
 5% level  -3.933364  
 10% level  -3.420030  
     
     *MacKinnon (1996) one-sided p-values.  
Warning: Probabilities and critical values calculated for 20 

observations 
        and may not beaccurate for a sample size of 11 

     
     

AugmentedDickey-Fuller Test Equation  
Dependent Variable: D(Y,3)   

Method: Least Squares   
Date: 10/31/14   Time: 10:08   

Sample (adjusted): 2003 2013   
Included observations: 11 afteradjustments  

     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     D(Y(-1),2) -3.265737 0.626376 -5.213703 0.0012 

D(Y(-1),3) 1.625160 0.403390 4.028753 0.0050 
C -38.05759 133.2152 -0.285685 0.7834 

@TREND("1999") 40.04966 18.33963 2.183777 0.0653 
     
     

R-squared 0.829527     Meandependent var 
-
23.57273 

Adjusted R-squared 0.756467     S.D. dependent var 275.4635 
S.E. of regression 135.9385     Akaike info criterion 12.93757 
Sumsquaredresid 129355.0     Schwarz criterion 13.08226 

Log likelihood -67.15664     Hannan-Quinn criter. 12.84636 
F-statistic 11.35409     Durbin-Watson stat 1.938684 

Prob(F-statistic) 0.004435    
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Date: 10/31/14   Time: 10:19   

Sample (adjusted): 2001 2013   
Included observations: 13 afteradjustments  

Trend assumption: Lineardeterministic trend  
Series: X Y     

Lagsinterval (in first differences): 1 to 1  
     

UnrestrictedCointegration Rank Test (Trace)  
     
     Hypothesized  Trace 0.05  

No. of CE(s) Eigenvalue Statistic Critical Value Prob.** 
     
     None  0.616084  14.23041  15.49471  0.0768 

Atmost 1  0.128306  1.785115  3.841466  0.1815 
     
      Trace test indicates no cointegrationat the 0.05 level 

 * denotes rejection of the hypothesisat the 0.05 level 
 **MacKinnon-Haug-Michelis (1999) p-values  

 
 

 

 

 

Date: 10/31/14   Time: 10:20   
Sample (adjusted): 2001 2013   

Included observations: 13 afteradjustments  
Trend assumption: Lineardeterministic trend  

Series: X Y     
Lagsinterval (in first differences): 1 to 1  

     
UnrestrictedCointegration Rank Test (Trace)  
     
     Hypothesized  Trace 0.1  

No. of CE(s) Eigenvalue Statistic Critical Value Prob.** 
     
     None *  0.616084  14.23041  13.42878  0.0768 

Atmost 1  0.128306  1.785115  2.705545  0.1815 
     
      Trace test indicates 1 cointegratingeqn(s) at the 0.1 level 

 * denotes rejection of the hypothesisat the 0.1 level  
 **MacKinnon-Haug-Michelis (1999) p-values  
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Dependent Variable: Y   
Method: Least Squares   

Date: 10/31/14   Time: 10:04   
Sample: 1999 2013   

Included observations: 15   
     
     Variable Coefficient Std. Error t-Statistic Prob.   
     
     C 1790.811 487.5526 3.673063 0.0028 
X 64302.88 6683.597 9.621000 0.0000 
     
     R-squared 0.876852     Meandependent var 5611.260 

Adjusted R-squared 0.867379     S.D. dependent var 3008.480 
S.E. of regression 1095.605     Akaike info criterion 16.95957 
Sumsquaredresid 15604547     Schwarz criterion 17.05397 

Log likelihood -125.1967     Hannan-Quinn criter. 16.95856 
F-statistic 92.56364     Durbin-Watson stat 0.938200 

Prob(F-statistic) 0.000000    
     
     

Eviews 8 

Eviews 8 

Y=1790,811+64302,882x 
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Estimation Command: 

========================= 
LS Y C X 

 
Estimation Equation: 

========================= 
Y = C(1) + C(2)*X 

 
Substituted Coefficients: 

========================= 
Y = 1790.81141396 + 64302.8823952*X 
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Résumé : 

Afin de maitriser l’objectif de l’étude, nous avons examiné l’histoire du waqf dans les 

civilisations anciennes avant l’islam, pendant le règne islamique et les modèles modernes de 

waqf inspirés du monde occidental, c’est -à-dire non musulman. On a étudié le rôle du waqf 

dans les divers aspects de financement du développement dans le passé et dans les 

expériences récentes, pour cela on a  pris la Turquie comme référence dans le domaine de la 

recherche scientifique. Concernant  la fonction d’investissement du  waqf, on s’est basé sur 

les formules d’investissement, y compris le modèle de fonds waqf et les instruments du waqf. 

En étudiant l’expérience Algérienne, nous avons abordé l’histoire du waqf et on a fourni un 

recensement détaillé sur son patrimoine, les méthodes d’investissement, ses projets réalisés   

et ceux  en cours de réalisation. L’étude pratique a montré l’impact positif des revenus du 

waqf sur le produit intérieur brut, hors hydrocarbures, du pays.   

formules d’investissement,  ,waqf,  développement, fonction d’investissement : Mots clés

revenus de waqf, produit intérieur brut. 

Abstract : 

To master the objective of our research work, we examined the history of the waqf in the 

ancient civilizations before Islam, during the reign of Islam and the modern models of waqf 

inspired from the western word, that is, the non islamic word. We studied the role of waqf in 

its different aspects of development in the past and during the recent experience. For this, we 

took Turkey as a model in the field of scientific research. As far as the function of investment 

of de waqf is concerned, we based our resrearch on the ways of investment including the 

mode of establishing the fund of the waqf and the waqf instruments. 

While examining the Algerian experience of the waqf, we delt with the history of waqf and 

gave detailed statistics of its patrimony,  the investment methods, the finished projets and 

those in course of realization. The pratical study showed the positive impact of the revenue of 

waqf on the gros national product, excluding the revenue of the hydrocarbures. 

revenue of ways of investment, function of investment,  development,waqf,  : Keywords

waqf, gros national product.  
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