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Senes: DEP
Sample 1980 2014
16- Observations 35
Mean 2. 14e+11
124 Median 1.62e+11
Maximum 3 9%e+11
Minimum 1.56e+11
g Std. Dev. 6.90e+10
Skewness 1.299887
Kuriosis 3530744
- Jarque-Bera 10.26742
Probability 0.005895
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Fairnwise Granger Causality Tests
Crate: 05/13M7 Time: 1022
Sample; 1930 2014

Lags: 2

Null Hypothesis: Obs F-5Siatistic Prob.
DPIE does not Granger Cause DDEP 32 253275 0.0982
DDEP does not Granger Cause DFIB 420329 0.0253
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Crependent Varable: DPIB

Method: Least Sguares

Date: 05/02117 Time: 10:54

Sample (adjusted): 1981 2014
Included observations: 34 after adjusiments

Variable Coefficient Std. Error t-Statistic Prob.
DDEP 0.419814 0.068270 6.149300 0.0000
C 470E+09  3.65E+08 5.440853 0.0000
R-sguared 0.541638 Mean dependent var T.T1E+09
Adjusted R-squared 0.527315 5.0. dependent var G.05E+09
5.E of regression 4 16E+09 Akaike info criterion 47 19182
Sum squared resid 5.83E+20 Schwarz critericn 47 28161
Log likelihood -800 2609 Hannan-Cuinn criter. 47 22244
F-ziatistic 37.81389 Durbin-Wat=cn siat 1.627113
Prob(F-statistic) 0.000001
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PIB = 4.70+ 0.417Dep
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VAR Lag Order Selection Criteria
Endogenous variables: PiB DEP
Exogenous variables: C

Date: 05/13M17 Time: 1017
Sample: 1980 2014

Included observations: 32

Lag Logl LR FPE Ll oC HOQ
4] -1654 165 (B 3. 08e+42 103.5103 103.6019 103.5407
1 1524 786 234 4988 1.22a+39 a5 67414 95 94897~ a5 76524
2 -1518.801 8.8931449" 1.08a+35 o5 55631* 06.01435 g5 TOE314"
3 -1515.534 5.260945 1.14e+39 o6 50587 98 23713 85 80843

* indicates lag order selected by the criterion

LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction arror

AIC: Akaike information criterion

SC. Schwarz information critarion

HOQ: Hannan-Quinn information criterion
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Date: 05/1317 Time: 12:25

Sample (adjusted). 1982 2014

Included observations: 33 after adjustments
Trend assumption: Linear deterministic trend
Series: PIB DEP

Lags interval (in first differences). 1to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.™
Mone " 0.241840 15.59411 15.49471 0.0483
At most1 0.052796 1.789950 38414886 0.18089

Trace testindicates 1 cointegrating egnis) atthe 0.05 level
* denotes rejection of the hvpothesis atthe 0.05 leval
**MacKinnon-Haug-Michelis (1993) p-values
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VAl gl 4y o AT Abad) A @ i 53 40,05 Oe JH 0.4303  zoall Judal) L «(15.59)
A g 5 Flose o alal) GUY) Joma s gall Jome o ol i JUSTAESIe Sga g ey g o jdeall g gls

_.:Jj_ﬁuj_j.&“)bEjéj@.ﬁﬂ]i@ﬁ&n}”Jﬁﬁ1£ﬁE4§ﬁiLﬁ1hj|. ]

Oopeda 2 Ay sk 3y ealiall AdiSaY) LSA) il (17) J

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
No. of CE(s) Eigenvalue Statistic Critical Value  Prob.**
None 0.341840 13.80416 14 26460 0.0590

At most 1 0.052796 1.789950 3.841466 0.1808

Max-eigenvalue test indicates no cointegration at the 0.05 level
* denotes rejection of the hypothesis atthe 0.05 level
*MacKinnon-Haug-Michelis (1998) p-values
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Mull Hypothesis: PIE has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automalic - based on SIC, maxlag=8)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 0.164834 0.9967
Test critical values: 1% level -4 252879

5% level -3.548490

10% level -3.207094

PI B ol
Mull Hypothesis: D{PIB) has a unit root
Exogenous: Constant, Linear Trend
Lag Lengtin: 0 (Automatic - based on SIC, maxlag=8)
i-Siatistic Prob. =
Augmented Dickey-Fuller test statistic -3.651144 0.0405
Test crilical values: 1% level -4 262735
B9 level -3.5524973
10% level -3.209642
DEP[ A&sl

Mull Hypothesis: D{DEF) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=8)

t-Siatistic Prob.*

Augmented Dickey-Fuller test statistic -4 149178 00131
Test crifical values: 19 levet -4 262735
B9 level -3.5524973

10% level -3.209642




Dependent Varable: DFIB
Method: Least Sguares

Date: 05/02/17 Time: 10:54
Sampie (adjusted). 1981 2014

Included obsenvations: 34 after adjusiments

Variable Coefiicient Std. Ermor i-Statistic Frob.

DDEP 0.419314 0068270 6.149300 0.0000

C 4 TOE+09 8.65E+08 5.440853 0.0000

R-squared 05416838 Mean dependent var T.T1E+09
Adjusted R-squared 0527315 8.D. dependent var 6.05E+09
3.E. of regression 4 16E+00  Akaike info criterion 47 19182
Sum squared resid h.B3E+20 Schwarz criterion 47 28161
Log likelihood -23002609 Hannan-Cuinn criter. AT 22244
F-statistic 3781389 Durbin-VWatscon siat 1627113

Frob{F-statistic) 0.000001
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Résame
’étude consacrée a la croissance économique a pris une importance vitale
afin de définir les stratégies pradques et adéquates et rechercher d’apporter les
ressources nécessaire pour arriver a une autonomie durable et propice. Et cette
concertation ¢’est décrétée par I'ouverture sur le marché et le renoncement au
systeme de la planification centralisée pour promouvoir a un développement stable
et inventf et L'Algérie comme plusicurs d’autre états ne cesse de quérir a
amplifier les movennes du croissance économique et la sitnation  financiére de
L'Algérie paisible due aux prix des hydrocarbures réjouissantes lui a permis
délargir et d'énrichir les dépenses publiques afin d’éviter les ébranlements de la
crise cconomique et pour échapper a toute conjoncture enregistré au passe par et
pour laccrotssement des taux de la croissance économique et par  cette étude i1l
nous ¢t¢ donne de constater une mtégralite a long terme en respectant et se

conformant a la teste de GRANGER.






