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RESUME

L'étude consacrée a la croissance économique a pris une importance vitale
afin de définir les stratégies pratiques et adéquates et rechercher d'apporter les
ressources nécessaires pour arriver a une autonomie durable et propice .et cette
concertation c'est décrétée par l'ouverture sur le marché et le renoncement au
systéme de la planification centralisée pour promouvoir a un développement stable
et inventif et I'Algérie comme plusieurs d'autres états ne cesse de quérir a amplifier
les moyens du croissance économique et la situation financiére de I'Algérie paisible
due aux prix des hydrocarbures réjouissantes lui a permis d'élargir et d'enrichir les
dépenses publiques afin d'éviter les ébranlements de la crise économique et
échapper a toute conjoncture déplorable enregistré au passé par et pour
I'accroissement des taux de la croissance économique.et par cette étude il nous été
donne de constater une intégralité a long terme en respectant et se conformant a la

test de GRANGER.

Mots-clés les dépenses publiques, la croissance économique, Cointégration, test de

GRANGER,
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obs LABFF LDEP LEMP LPIB LTOT
1970 8160.4 10057 1983.2 6.1363 0.2869
1971 8342.2 7750 2015.2 7.5 0.3684
1972 9811.2 8935 2053.3 6.1325 0.3831
1973 12417.5 10670 2981.7 7.5029 0.3888
1974 16964.4 14173 2292.6 12.2341 0.5889
1975 23795 21853.7 2437.9 14.9333 0.5385
1976 31358.1 23285 2649.7 16.334 0.5253
1977 38433.4 27750 2649.7 20.0247 0.4158
1978 50789.7 32465 3017.6 25.1238 0.3326
1979 50374.6 36881 3017.6 29.7923 0.5114
1980 54880.8 50897.8 3157 40.9114 0.1231
1981 53044.9 67788.25 3284.3 43.7414 0.1135
1982 71487.6 84842.25 3425 44.7799 0.0641
1983 80319 98667 3577 47.5493 0.0805
1984 87482.2 115735 3715 51.5127 0.0948
1985 92765.4 116986.36 3868 61.0936 0.1433
1986 101333.3 128000 4247 61.4842 -0.2724
1987 92880.2 108000 4138 63.3508 0.1370
1988 91743.4 93000 4316 51.6565 -0.4653
1989 115796.1 121400 4471 52.0418 -0.4389
1990 141876.6 136500 4517 61.89 -0.0709
1991 215778.6 212100 4538 46.67 0.2173
1992 277973.7 420131 4578 49.22 0.0853
1993 324134.9 476627 5042 50.96 -0.0646
1994 407545.1 566329 5154 42.43 -0.2145
1995 541826 759617 5436 42.07 -0.1449
1996 639447.1 724609 5625 46.94 0.2699
1997 638119.7 845196 5708 48.18 0.3420
1998 728754.1 875739 5717 48.19 -0.0059
1999 789798.6 961682 5726 48.84 0.2116
2000 352628.7 1178122 6180 54.75 0.7048781
2001 965462.5 1321028 6229 54.74 0.5106
2002 1111309.25 1550646 6412 56.75 0.3258
2003 1265164.5 1752691 6685 67.8 0.4711904
2004 1476902.25 1775300 7798 85.14 0.44571
2005 1675244.625 1743994 8044 102.72 0.6733525
2006 1695421.25 3660315 8189 116.83 0.8005117
2007 1795962.5 3052610.25 8365 135.34 0.6378987
2008 1999524.25 3950009.5 8563 159.67 0.5133025
2009 2190521.25 5382175.5 8721 128.59 -0.01673
2010 2505321.75 6169950 9832 145.72 -0.016739
2011 2505321.75 5909780 9832 145.72 -0.0167393
2012 2505321.75 5458050 9832 145.72 -0.0167393
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Null Hypothesis: LDEP has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 2 (Automatic - based on Modified AIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 0.214264 0.9973
Test critical values: 1% level -4.205004
5% level -3.526609
10% level -3.194611

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

Null Hypothesis: LDEP has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on Madified AIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 1.133323 0.9972
Test critical values: 1% level -3.596616
5% level -2.933158
10% level -2.604867

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

Null Hypothesis: LDEP has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on Madified AIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 2.031931 0.9887
Test critical values: 1% level -2.621185
5% level -1.948886
10% level -1.611932

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: LEMP has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on Madified AIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 1.730664 0.9995
Test critical values: 1% level -3.605593
5% level -2.936942
10% level -2.606857
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: LEMP has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on Modified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -0.704337 0.9658
Test critical values: 1% level -4.205004
5% level -3.526609
10% level -3.194611
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: LEMP has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on Modified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 4561788 1.0000
Test critical values: 1% level -2.624057
5% level -1.949319
10% level -1.611711
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: LABFF has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on Modified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 2.619849 1.0000
Test critical values: 1% level -3.605593
5% level -2.936942
10% level -2.606857

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

Null Hypothesis: LABFF has a unit root
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Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic - based on Modified AIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 0.786921 0.9996
Test critical values: 1% level -4.211868
5% level -3.529758
10% level -3.196411
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: LABFF has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on Modified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 3.932721 0.9999
Test critical values: 1% level -2.624057
5% level -1.949319
10% level -1.611711
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: LPIB has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on Modified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 0.557655 0.9867
Test critical values: 1% level -3.605593
5% level -2.936942
10% level -2.606857
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: LPIB has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on Modified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -0.829397 0.9541
Test critical values: 1% level -4.205004
5% level -3.526609
10% level -3.194611

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

Null Hypothesis: LPIB has a unit root
Exogenous: None
Lag Length: 3 (Automatic - based on Modified AIC, maxlag=9)
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t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 0.513143 0.8218
Test critical values: 1% level -2.628961
5% level -1.950117
10% level -1.611339
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: LTOT has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on Madified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.619185 0.0972
Test critical values: 1% level -3.596616
5% level -2.933158
10% level -2.604867
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: LTOT has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on Madified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.584823 0.2888
Test critical values: 1% level -4.192337
5% level -3.520787
10% level -3.191277
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: LTOT has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on Modified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.185433 0.0293
Test critical values: 1% level -2.621185
5% level -1.948886
10% level -1.611932

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(LDEP,2) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on Modified AIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -11.02323 0.0000
Test critical values: 1% level -3.605593
5% level -2.936942
10% level -2.606857
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LDEP,2) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on Modified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -10.93141 0.0000
Test critical values: 1% level -4.205004
5% level -3.526609
10% level -3.194611
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LDEP,2) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on Modified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -11.16146 0.0000
Test critical values: 1% level -2.624057
5% level -1.949319
10% level -1.611711

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(LEMP,2) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic — based on Modified AIC, maxlag=9)

LEMP 5 sze(2

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -11.11644 0.0000
Test critical values: 1% level -3.615588
5% level -2.941145
10% level -2.609066
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LEMP,2) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic — based on Modified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -10.98804 0.0000
Test critical values: 1% level -4.219126
5% level -3.533083
10% level -3.198312
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LEMP,2) has a unit root
Exogenous: None
Lag Length: 0 (Automatic — based on Modified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -11.22963 0.0000
Test critical values: 1% level -2.627238
5% level -1.949856
10% level -1.611469
*MacKinnon (1996) one-sided p-values.
LABFFs yies (3
Null Hypothesis: D(LABFF,2) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on Madified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -12.27845 0.0000
Test critical values: 1% level -3.615588
5% level -2.941145
10% level -2.609066

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(LABFF,2) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on Madified AIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -12.13949 0.0000
Test critical values: 1% level -4.219126
5% level -3.533083
10% level -3.198312
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LABFF,2) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on Modified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -12.41194 0.0000
Test critical values: 1% level -2.627238
5% level -1.949856
10% level -1.611469

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

Null Hypothesis: D(LPIB,2) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on Madified AIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -11.08527 0.0000
Test critical values: 1% level -3.615588
5% level -2.941145
10% level -2.609066
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LPIB,2) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on Madified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -10.91576 0.0000
Test critical values: 1% level -4.219126
5% level -3.533083
10% level -3.198312

*MacKinnon (1996) one-sided p-values.
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Null Hypothesis: D(LPIB,2) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on Madified AIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -11.26118 0.0000
Test critical values: 1% level -2.627238
5% level -1.949856
10% level -1.611469

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

Null Hypothesis: D(LTOT,2) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on Modified AIC, maxlag=9)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -10.47083 0.0000
Test critical values: 1% level -3.605593
5% level -2.936942
10% level -2.606857
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LTOT,2) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on Modified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -10.33287 0.0000
Test critical values: 1% level -4.205004
5% level -3.526609
10% level -3.194611
*MacKinnon (1996) one-sided p-values.
Null Hypothesis: D(LTOT,2) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on Modified AIC, maxlag=9)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -10.60763 0.0000
Test critical values: 1% level -2.624057
5% level -1.949319
10% level -1.611711

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