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Dependent Variable: CH
Method: Least Squares
Date: 12/09/14 Time: 09:16
Sample: 1970 2012

Included observations: 43

Variable Coefficient Std. Error t-Statistic  Prob.

PP -0.079578 0.030816 -2.582361 0.0135
C 22.95698 1.654641 13.87429 0.0000
R-squared 0.139895 Mean dependent var  19.65628

Adjusted R-squared  0.118917 S.D. dependentvar  7.340628
S.E. of regression 6.890356 Akaike info criterion 6.743518
Sum squared resid 1946.557 Schwarz criterion 6.825434

Log likelihood -142.9856 Hannan-Quinn criter. 6.773726
F-statistic 6.668591 Durbin-Watson stat  0.407363
Prob(F-statistic) 0.013482

L3 gl Al s (T)edy Jgutond)

Dependent Variable: FDI
Method: Least Squares
Date: 12/09/14 Time: 09:28
Sample: 1970 2012

Included observations: 42

Variable Coefficient Std. Error t-Statistic  Prob.

PP 19.16838 2.179431 8.795132  0.0000
C -268.0130 117.9276 -2.272692  0.0285
R-squared 0.659152 Mean dependent var  531.5105

Adjusted R-squared  0.650631 S.D. dependentvar  823.6506
S.E. of regression 486.8390 Akaike info criterion  15.26019
Sum squared resid 9480489. Schwarz criterion 15.34294
Log likelihood -318.4640 Hannan-Quinn criter. 15.29052
F-statistic 77.35435 Durbin-Watson stat  0.892844
Prob(F-statistic) 0.000000
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Dependent Variable: GPP
Method: Least Squares
Date: 12/09/14 Time: 09:32
Sample: 1970 2012

Included observations: 43

Variable Coefficient Std. Error t-Statistic  Prob.

PP 19.12822 2.088250 9.159932  0.0000
C 2009.865 112.1275 17.92481  0.0000
R-squared 0.671749 Mean dependent var  2803.260

Adjusted R-squared  0.663743 S.D. dependentvar  805.2196
S.E. of regression 466.9283 Akaike info criterion 15.17562
Sum squared resid 8938903. Schwarz criterion 15.25754

Log likelihood -324.2759 Hannan-Quinn criter. 15.20583
F-statistic 83.90436 Durbin-Watson stat  0.525376
Prob(F-statistic) 0.000000

2 i) Aslas a1 (D)edy Jguend!

Dependent Variable: INF
Method: Least Squares
Date: 12/09/14 Time: 09:40
Sample: 1970 2012

Included observations: 43

Variable Coefficient Std. Error t-Statistic  Prob.

PP -0.050896 0.035106 -1.449789 0.1547
C 11.45057 1.884974 6.074656  0.0000
R-squared 0.048766 Mean dependent var  9.339535

Adjusted R-squared  0.025565 S.D. dependentvar  7.951823
S.E. of regression 7.849522 Akaike info criterion  7.004178
Sum squared resid 2526.215 Schwarz criterion 7.086094

Log likelihood -148.5898 Hannan-Quinn criter. 7.034386
F-statistic 2.101887 Durbin-Watson stat  0.400250
Prob(F-statistic) 0.154724
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Dependent Variable: GDP
Method: Least Squares
Date: 12/09/14 Time: 18:31
Sample: 1970 2012

Included observations: 43

Variable Coefficient Std. Error t-Statistic  Prob.

PP 6.83E+08 53781983 12.69725 0.0000
C 4.16E+10 2.89E+09 14.40810 0.0000
R-squared 0.797251 Mean dependent var 6.99E+10

Adjusted R-squared  0.792306 S.D. dependentvar  2.64E+10
S.E. of regression 1.20E+10 Akaike info criterion  49.30387
Sum squared resid ~ 5.93E+21 Schwarz criterion 49.38579

Log likelihood -1058.033 Hannan-Quinn criter. 49.33408
F-statistic 161.2202 Durbin-Watson stat ~ 0.597342
Prob(F-statistic) 0.000000
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Vector Error Correction Estimates
Date: 12/10/14 Time: 15:17
Sample (adjusted): 1975 2012
Included observations: 38 after adjustments
Standard errors in () & t-statistics in [ ]

Cointegrating EQ: CointEql
DCH(-1) 1.000000
DPP(-1) 0.445798
(0.07411)
[ 6.01534]
C -0.851513
Error Correction: D(DCH) D(DPP)
CointEql -0.636665 -3.523610
(0.21947)  (0.83066)
[-2.90088] [-4.24196]
D(DCH(-1)) -0.141812  1.731760
(0.21808)  (0.82538)
[-0.65028] [2.09813]
D(DCH(-2)) -0.205797  0.396574
(0.15686)  (0.59367)
[-1.31201] [0.66801]
D(DCH(-3)) -0.125171  -0.306139
(0.12747)  (0.48246)
[-0.98194] [-0.63454]
D(DPP(-1)) 0.159433  0.815983
(0.07737)  (0.29285)
[ 2.06054] [ 2.78640]
D(DPP(-2)) 0.182641  0.224704
(0.06085)  (0.23032)
[3.00135] [ 0.97563]
D(DPP(-3)) 0.130728  0.165963
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(0.05608)  (0.21224)
[2.33120] [ 0.78196]
C -0.166974 -0.861104
(0.55040)  (2.08312)
[-0.30337] [-0.41337]
R-squared 0.538734  0.604934
Adj. R-squared 0.431105  0.512752
Sum sq. resids 336.3021  4817.378
S.E. equation 3.348144  12.67199
F-statistic 5.005476  6.562392
Log likelihood -95.34772  -145.9252
Akaike AIC 5439354  8.101329
Schwarz SC 5.784109  8.446084
Mean dependent 0.047368  -0.229737
S.D. dependent 4439029  18.15390
Determinant resid covariance (dof
adj.) 1689.640
Determinant resid covariance 1053.099
Log likelihood -240.0697
Akaike information criterion 13.58262
Schwarz criterion 14.35831

Vector Error Correction Estimates
Date: 12/10/14 Time: 15:20
Sample (adjusted): 1975 2012

Included observations: 32 after adjustments
Standard errors in () & t-statistics in [ ]

Cointegrating EQ: CointEql

DFDI(-1) 1.000000

DPP(-1) -33.61577

(7.61186)

[-4.41623]

C 59.85269
Error Correction: D(DFDI) D(DPP)
CointEql -1.189951  0.038384
(0.31456)  (0.01456)
[-3.78293] [2.63633]
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D(DFDI(-1)) -0.113092 -0.020806

(0.34512)  (0.01597)

[-0.32769] [-1.30253]

D(DFDI(-2)) -0.226356  -0.007939

(0.28311)  (0.01310)

[-0.79952] [-0.60586]

D(DFDI(-3)) -0.090973  -0.003317

(0.20576)  (0.00952)

[-0.44213] [-0.34828]

D(DPP(-1)) -30.14996  0.803673

(9.15572)  (0.42378)

[-3.29302] [ 1.89645]

D(DPP(-2)) -22.77668  0.231216

(8.51190)  (0.39398)

[-2.67586] [0.58688]

D(DPP(-3)) -14.88963  0.082893

(7.45038)  (0.34485)

[-1.99851] [0.24038]

C 24.32742  -1.848638

(61.3004) (2.83732)

[ 0.39686] [-0.65154]

R-squared 0.686355  0.510214

Adj. R-squared 0.594875  0.367360

Sum sq. resids 2657331.  5692.951

S.E. equation 332.7494  15.40150

F-statistic 7.502796 3.571577

Log likelihood -226.6396  -128.3060

Akaike AIC 14.66497 8.519125

Schwarz SC 15.03141 8.885559

Mean dependent -33.33938  -0.475937

S.D. dependent 522.7845  19.36355
Determinant resid covariance (dof

adj.) 26259920

Determinant resid covariance 14771205

Log likelihood -354.9431

Akaike information criterion 23.30894

Schwarz criterion 24.13342
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Vector Error Correction Estimates
Date: 12/11/14 Time: 15:22
Sample (adjusted): 1975 2012
Included observations: 38 after adjustments
Standard errors in () & t-statistics in [ ]

Cointegrating Eq: CointEql
DGPP(-1) 1.000000
DPP(-1) -80.31053
(15.5328)
[-5.17037]
C 148.4211
Error Correction: D(DGPP) D(DPP)
CointEql -0.292778  0.017929
(0.09328)  (0.00501)
[-3.13873] [3.58157]
D(DGPP(-1)) -1.132580  -0.029232
(0.15055)  (0.00808)
[-7.52319] [-3.61826]
D(DGPP(-2)) -1.199020  -0.027409
(0.22648)  (0.01215)
[-5.29412] [-2.25510]
D(DGPP(-3)) -0.775377  -0.007210
(0.22442)  (0.01204)
[-3.45509] [-0.59869]
D(DPP(-1)) -9.987374  0.754918
(6.37068)  (0.34188)
[-1.56771] [2.20812]
D(DPP(-2)) -9.620473  0.461699
(5.31570)  (0.28527)
[-1.80982] [1.61848]
D(DPP(-3)) -6.226041  0.328630
(4.39703)  (0.23597)
[-1.41597] [1.39270]
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Vector Error Correction Estimates
Date: 12/10/14 Time: 15:24
Sample (adjusted): 1975 2012
Included observations: 38 after adjustments
Standard errors in () & t-statistics in [ ]

C 22.51297  -0.088195
(38.9549)  (2.09051)
[0.57792] [-0.04219]
R-squared 0.800716  0.597457
Adj. R-squared 0.754217  0.503530
Sum sq. resids 1704406.  4908.558
S.E. equation 238.3559  12.79135
F-statistic 17.21987  6.360881
Log likelihood -257.4313  -146.2815
Akaike AIC 13.97007  8.120079
Schwarz SC 14.31483  8.464834
Mean dependent -1.534211  -0.229737
S.D. dependent 480.7836  18.15390
Determinant resid covariance (dof
adj.) 9188595.
Determinant resid covariance 5726964.
Log likelihood -403.4926
Akaike information criterion 22.18382
Schwarz criterion 22.95952

Cointegrating Eq: CointEql
DGDP(-1) 1.000000
DPP(-1) -6.76E+08
(1.4E+08)
[-4.97656]
C -3.20E+08
Error Correction: D(DGDP) D(DPP)
CointEql 0.122076  2.64E-09
(0.07847)  (5.9E-10)
[ 1.55577] [ 4.46302]
D(DGDP(-1)) -0.562258  -1.30E-09
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(0.20310)  (1.5E-09)

[-2.76839] [-0.84558]

D(DGDP(-2)) -0.306341 -4.73E-10

(0.20214)  (1.5E-09)

[-1.51553] [-0.31012]

D(DGDP(-3)) -0.111167 -4.57E-10

(0.14032)  (1.1E-09)

[-0.79226] [-0.43129]

D(DPP(-1)) 36907449  0.941179

(4.2E+07)  (0.31501)

[ 0.88427] [2.98776]

D(DPP(-2)) 47745286  0.392779

(3.3E+07)  (0.24795)

[ 1.45332] [ 1.58409]

D(DPP(-3)) 19663244  0.285247

(2.9E+07)  (0.22182)

[ 0.66903] [ 1.28592]

C 25382978 -0.840864

(2.8E+08)  (2.09938)

[0.09125] [-0.40053]

R-squared 0.299077  0.594651

Adj. R-squared 0.135529  0.500070

Sum sq. resids 8.68E+19  4942.767

S.E. equation 1.70E+09  12.83584

F-statistic 1.828675 6.287194

Log likelihood -857.0918  -146.4135

Akaike AIC 4553115  8.127024

Schwarz SC 45.87590  8.471779

Mean dependent 38251237 -0.229737

S.D. dependent 1.83E+09  18.15390
Determinant resid covariance (dof

adj.) 4.62E+20

Determinant resid covariance 2.88E+20

Log likelihood -1002.896

Akaike information criterion 53.73138

Schwarz criterion

54.50708
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1.70E+09 238.3559 332.7494 3.348144
8.48E+08 -82.81126 -98.94880 1.132169
8.14E+08 -10.69681 52.29703 0.805714
8.92E+08 118.3166 139.8112 1.165829
9.44E+08 173.3827 64.38063 1.664277
8.75E+08 -159.6051 99.02687 1.519590
8.98E+08 72.42331 84.85577 1.589602
9.22E+08 211.7962 36.35690 1.453613
9.08E+08 6.362409 79.12571 1.081150
8.98E+08 -169.0906 96.88128 1.248041
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Résumé :Cette recherche vise a analyser I'impact des variations des prix du
pétrole sur le développement économique en Algérie a travers d’exposer
les différentes etapes de developpement économique en Algérie dont les
changements des prix du pétrole aux niveaux des marchés mondiaux pour
prouver la liaison de 1’économie national aux secteur des hydrocarbure a
fini de rencontrer a certains chocs extérieures dont I’obligation de
diversifier les ressources de revenue national par des ressource de
développement durable.
Ensuite 1’étude essayé de tester cette relation avec les outils d’économétrie
a travers le test Angele granger et le test de causalité ainsi la construction
d’ un modele de correction d’erreur et les fonctions de test pour la répondre
a lot, I'étude a conclue a I'existence des impacts significatifs et des
relations a long terme entre la variations de prix du pétrole et quelques
indicateurs économiques.
Mots clés: développement économique, le prix du pétrole, 1’économie
algérienne.
Abstract : The aim object of this research is the analyze the oil prices
impact on economic development in Algeria through exposing the
differents stages of economic development and the impact of oil prices on
thier process to proved the relationship of national economy with the
hydrocarbon sector wich make hostage to external shocks, this situation
requires the diversification of national income resources and the search for
new permanent development resources
We tried to test this relationship using the cointegration test and trying to
build Error correction model, the causal and response functions test, The
results detect a statistically significant effects and a long-term relationship
between the change on the oil prices and some economic variables.
Key words: economic development, oil price, the Algerian economy
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