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Vu I'économie algérienne un ensemble de faits pendant la période(1990-2015y Dans la mesure
ou la croissance économique a obtenu des locaux a grande attention afin de connaitre ses
sources et méthodes de réaliser et de viabilité, Il en est, de I'étude visant a identifier les
déterminants de la croissance économique algérienne durant cette période (1990-2015), Ont
été utilisées de cette étude des éléments fonction verre-Douglas, a été 1'utilisation de la modalité
de séries, Et les résultats ont montré la précarité des chaines de la normale, mais elle s'est
stabilisée apres la diftérence 1. Puis nous avons mis a I'essai d'intégration concomitante, C'est
grace a cette étude montre qu'il existe une relation de complémentarité a long terme entre les
déterminants de la croissance économique, de 1'Algérie, de I'emploi d'essai Johansson et
Granger

Mots—clés:

la croissance économique (Production fonction. Cointégration. test de johansson et
GRANGER.
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25.245251510951

3.353036701825882

15.64216424712092

25.23317892380437

3.460765071789691

15.68721319145004

25.25101886453711

3.426133473552126

15.73178325311365

25.22979522031568

3.370425678620401

15.77589656720701

25.22075451051303

3.403865249735248

15.81981952584227

25.25805024504655

3.431033045250435

15.86361570341812

25.29823201998544

3.245650650586447

15.90610529587348

25.30917195941222

3.111155821139723

15.94096645887681

25.35891673018809

3.301321177415988

15.97764690278604

25.39041502128648

3.267577196524266

16.01302936201157

25.42771105956843

3.159716325485533

20.65237275334228

25.45726889477747

3.289932759909609

16.08024645101067

25.51175708006154

3.422742574775564

16.05315736992741

25.58127817254358

3.412488812838144

16.07604467237977

25.62337916986449

3.504461974407277

16.09857373225979

25.68071130252855

3.454940715749798

16.12070574170596

25.69756212843693

3.406863323190279

16.14122606834717

25.73099691789527

3.540074329646726

16.16059962216239

23.45209857723115

3.620291060636153

16.17914192504341

25.77058658185052

4.464487110650197

16.19725113439557

25.80595509039375

3.724012328234228

16.22181888700509

25.83454252916052

3.872308824139489

16.24097235848045

25.86797737520863

3.667525597233028

16.26135148258773

25.89559472004066

3.770870651478659

16.3004853720957

25.93288859247912

3.819681160156631

16.31507993266638

25.97114743606238

3.934603619562961

16.33204433878202




Null Hypothesis: PIB has a unit root
Exogenous: None
Lag Length: 1 (Automatic - based on SIC, maxlag=5)

@3 ol Oyl il 4 okl

D Lyl O el Ayl i) jlesi—1
LPIB 3,3s—1

t-Statistic

Augmented Dickey-Fuller test statistic 0.333202

Test critical values: 1% level -2.664853
5% level -1.955681
10% level -1.608793

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

Null Hypothesis: D(PIB) has a unit root
Exogenous: None
Lag Length: O (Automatic - based on SIC, maxlag=5)

t-Statistic

Prob.*

Augmented Dickey-Fuller test statistic -8.259675

0.0000

Test critical values: 1% level -2.664853
5% level -1.955681
10% level -1.608793

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

Null Hypothesis: L has a unit root
Exogenous: None
Lag Length: 1 (Automatic - based on SIC, maxlag=5)

. LABFF's s —2

t-Statistic

Augmented Dickey-Fuller test statistic 0.050401

Test critical values: 1% level -2.664853
5% level -1.955681
10% level -1.608793

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




Null Hypothesis: D(L) has a unit root
Exogenous: None

Lag Length: 0 (Automatic - based on SIC, maxlag=5)

t-Statistic

Prob.*

Augmented Dickey-Fuller test statistic

-8.224180

0.0000

Test critical values: 1% level
5% level
10% level

-2.664853
-1.955681
-1.608793

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

Null Hypothesis: K has a unit root
Exogenous: None

Lag Length: 1 (Automatic - based on SIC, maxlag=>5)

t-Statistic

Augmented Dickey-Fuller test statistic

0.536964

Test critical values: 1% level
5% level
10% level

-2.664853
-1.955681
-1.608793

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

Null Hypothesis: D(L) has a unit root
Exogenous: None

Lag Length: 0 (Automatic - based on SIC, maxlag=>5)

t-Statistic

Prob.*

Augmented Dickey-Fuller test statistic

-8.224180

0.0000

Test critical values: 1% level
5% level
10% level

-2.664853
-1.955681
-1.608793

*MacKinnon (1996) one-sided p-values.
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Vector Error Correction Estimates

Dependent Variable: PIB
Method: Least Squares
Date: 05/13/17 Time: 13:49
Sample: 1990 2015

Included observations: 26

Variable Coefficient Std. Error t-Statistic Prob.

L 0.054919 0.103502 0.530605 0.6008
K 0.536798 0.332513 1.714366 0.1201
C 22.68421 2.161622 10.49407 0.0000

R-squared 0.555744 Mean dependent var 25.46293
Adjusted R-squared 0.467982 S.D. dependent var 0.482034
S.E. of regression 0.475242 Akaike info criterion 1.458180
Sum squared resid 5.194654 Schwarz criterion 1.603345
Log likelihood -15.95634 Hannan-Quinn criter. 1.499982
F-statistic 1.359847 Durbin-Watson stat 1.772365
Prob(F-statistic) 0.276575

Vector Autoregression Estimates

Date: 05/13/17 Time: 13:53

Sample (adjusted): 1993 2015

Included observations: 23 after adjustments
Standard errors in () & t-statistics in [ ]

DPIB DL DK

DPIB(-1) -0.739825  -0.071834  -0.344914
(0.23075) (0.48080) (0.04216)
[-3.20624]  [-0.14941]  [-8.18102]

DPIB(-2) -0.565574 -0.621428 -0.005474
(0.52577) (1.09553) (0.09607)
[-1.07571]  [-0.56724]  [-0.05699]

-0.007236 -0.700416 0.009965
(0.12208) (0.25438) (0.02231)
[-0.05928]  [-2.75345] [ 0.44674]

0.013444 -0.334744  0.023352
(0.11625) (0.24222) (0.02124)
[0.11565]  [-1.38198] [ 1.09947]

-0.202102 -1.420637  -0.007191
(1.41042) (2.93886) (0.25770)
[-0.14329]  [-0.48340]  [-0.02790]

0.782961 0.618171 0.156590
(0.61461) (1.28064) (0.11230)
[1.27392]  [0.48271]  [1.39443]

0.058552 0.085496 0.029082




(0.13802) (0.28758) (0.02522)
[ 0.42424] [ 0.29729] [ 1.15326]

R-squared 0.599643 0.350262 0.860389
Adj. R-squared 0.424509 0.106611 0.808035
Sum sq. resids 6.349780 27.56885 0.211982
S.E. equation 0.629969 1.312651 0.115104
F-statistic 1.775135 1.437554 16.43406
Log likelihood -17.83423 -34.71930 21.26201
Akaike AIC 2.159499 3.627765 -1.240175
Schwarz SC 2.505084 3.973350 -0.894589
Mean dependent 0.031310 0.026098 0.022107
S.D. dependent 0.693367 1.388766 0.262711

Determinant resid covariance (dof adj.) 0.007101
Determinant resid covariance 0.002390
Log likelihood -28.48983
Akaike information criterion 4.303464
Schwarz criterion 5.340219




