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RESUME : 

L’étude réalisé contribue a déterminer l’impact du secteur des hydrocarbures sur la 

développement économique en Algérie, en se basant sur une étude analytique standard et 

en utilisant le modèle de correction d’erreur « UECM » . Pour déterminer l’impact du 

prix pétrole sur le PIB  brut, la taille des dépenses publiques, taux de chômage. 

Il existe une relation d’équilibre à long terme entre le  prix de pétrole et les variables 

indépendantes dans tous les modèles estimés ; donc le secteur des hydrocarbures 

contribue développement économique de l’Algérie, et après avoir analysé la réalité de ce 

dernier sur la base de divers indicateurs internationaux ; il est clair que l’Algérie est 

encore loin de fournir les niveaux requis de déterminants modernes du développement 

économique tels que la qualité de la santé , de l’éducation et de la vie un secteur financier 

efficace et un environnement attractif pour l’investissement malgré le fait que le secteur 

hydrocarbures fournit des ressources financières pour réaliser le développement 

économique, et cela nécessite un environnement politique favorable grâce à une bonne 

gouvernance, y compris le capital humain, en améliorant l’attrait de l’économie nationale 

pour flux d’investissement étrangers et en les réglant accélérer  la croissance encourager 

et développer les petites et moyennes entreprises, engagement intégration de l’économie 

informelle, pensez stratégiquement . 

Mots clés : 

Développement économique, Hydrocarbures, Prix de pétrole, ARDL.  
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-4002)للفترة تطور وضعية موارد صندوق ضبط الموارد 

4071.) 

 للفترة تطور وضعية موارد صندوق ضبط الموارد:  (41-30)الجدول رقم
 (4331-4340) 

 مليون دينار جزائري  : الوحدة
 2009 2008 2007 2006 2005 السنوات

 رصيد السنة السابقة

 الجباية النفطية )ق م(

 الجباية النفطية الفعلية
 فائض الجباية النفطية

 تسبيقات بنك الجزائر

721 688 

899 000 

2 267 836 
1 368 836 

0 

1 842 686 

916 000 

2 714 000 
1 798 000 

0 

2 931 046 

973 000 

2 711 848 
1 738 848 

0 

3 215 530 

1 715 400 

4 003 559 
2 288 159 

0 

4 280 073 

1 927 000 

2 327 675 
400 675 

0 

 747 680 4 690 503 5 893 669 4 686 640 3 524 090 2 مجموع الموارد

 2013 2012 2011 2010 السنوات
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 رصيد السنة السابقة

 الجباية النفطية )ق م(
 الجباية النفطية الفعلية

 فائض الجباية النفطية

 تسبيقات بنك الجزائر

4 316 465 

1 505 700 
2 820 010 

1 318 310 

0 

4 842 837 

1 529 400 
3 829 720 

2 300 320 

0 

5 381 703 

1 519 040 
4 054 349 

2 535 309 

0 

5 633 752 

1 615 900 
3 678 131 

2 062 231 

0 

 983 695 7 012 917 7 157 143 7 775 634 5 مجموع الموارد

 2102 2102 2102 2102 السنوات

 رصيد السنة السابقة
 الجباية النفطية )ق م(

 الجباية النفطية الفعلية

 فائض الجباية النفطية
 تسبيقات بنك الجزائر

5 563 511 
1 577 730 

3 388 050 

1 810 320 
1 

4 408 159 
1 722 940 
2 275 132 

552 192 
0 

2 073 846 
1 682 550 
1 781 100 

98 550 
0 

784 458 
2 126 987 
2 126 987 

1 
0 

 983 695 7 012 917 7 157 143 7 831 373 7 مجموع الموارد

المديونية العمومية صندوق ضبط الموارد في التخفيض دور الفرع الأول:

(                                                                              4347-4333تطور وضعية الدين العمومي الداخلي والخارجي )
 2000 2001 2002 2003 2004 

  1 022,9 999,4 980,5 982,2 1000,0 

 16 317,4 14 552,1 14 607,2 14 893,1 13 498,0 

 2005 2006 2007 2008 2009 

 1 094,3 1 779,7 1 044,1 734,0 808,8 

 11 579,9 878,7 912,0 459,9 483,3 

 2010 2011 2012 2013 2014 

 1 099,2 1 216,4 1 312,2 1 171,7 1 239,0 

 475,2 467,8 402,5 374,5 307,5 

 2015 2016 2017 

 1 380,8 3 407,3 4 911,6 

 246,6 1 142,2 1 260,1 
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 0 -53 198 453 237 4000 

 0 68 709 356 001 4007 

 0 26 038 198 038 4004 

 0 -164 624 476 892 4002 

 0 -285 372 944 391 4002 

 0 -338 045 2 090 524 4002 

2.41 91 530 -611 089 3 640 686 4002 

22.32 531 952 -1 159 519 4 669 893 4001 

20.72 758 180 -1 288 603 5 503 690 4002 

27.12 364 282 -970 972 4 680 747 4003 

23.72 791 938 1 -1 392 296 5 634 775 4070 

22.22 1 761 455 -2 363 75 7 143 157 4077 

22.41 2 283 260 -3 254 143 7 917 012 4074 

32.73 2 132 471 -2 128 816 7 695 983 4072 

32.22 2 965 672 -3 068 021 7 373 831 4072 

34.33 2 886 505 -3 103 789 4 960 351 4072 

20.17 1 387 938 -2 285 913 2 172 396 4072 

22.22 784 458 -1 234 745 784 458 4071 

                                                           

 1 
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1
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110021022

https://www.researchgate.net/profile/Zegrier،21211022
210001020

211021151

https://www.researchgate.net/profile/Zegrier
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151
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 2122%

1000

 1122

https://www.asjp.cerist.dz/en/downArticle/317/4/8/45831 ،21211022

https://www.asjp.cerist.dz/en/downArticle/317/4/8/45831
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404004420440

 المجموع 2882 2882 2882 2880

8.2 2.2 5.2 8.0 28 

2.2 5 2 2 22.2 

8.2 8.0 8.2 8.2 2 

8.2 0 8.5 / 2 

8.82 8.82 / / 8.80 

3.22 00.22 02.5 02.2 23.20 

10021002001020

102

  

  

  

10021002

 1002
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1

-https://www.univ

chlef.dz/uhbc/seminaires_2008/dicembre_2008/com_dic_2008_25.pdf

10211010

https://www.univ-chlef.dz/uhbc/seminaires_2008/dicembre_2008/com_dic_2008_25.pdf
https://www.univ-chlef.dz/uhbc/seminaires_2008/dicembre_2008/com_dic_2008_25.pdf
https://www.univ-chlef.dz/uhbc/seminaires_2008/dicembre_2008/com_dic_2008_25.pdf
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 .02ور سابقا، ص محمد صلاح، المرجع المذك3
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5002 5002 5002 5002 5002 

2920 0920 09.0 5900 0920 

.902 -0.05 1.53 0.54 -0.35 

15.3 12.3 13.8 11.3 10.2 

1.40 2.30 3.70 4.90 4.20 

174.92 228.85 207.62 212.73 -579.1 

54.64 65.85 74.95 99.97 62.25 

1002

1022

https://www.researchgate.net/profile/Zegrier12211022

 

 

 

                                                           

1

https://www.researchgate.net/profile/Zegrier
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1121020

saudi.com/PDF/quint.pdf-//algerianembassyhttp:12211022
2105

http://algerianembassy-saudi.com/PDF/quint.pdf
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(UECM)

(The BoundsTestingApproach)
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VECM

09000000 00090000 29222222 09000000 00090000 02920220 0
29525022 2092.220 295.200. 009002.2 22922.25 02905522 2
0292.222 2.952000 292.2000 52920200 2.952022 02922200 00

09000000 00090000 5.902202 09000000 00090000 59200..2 0
029..025 20922252 .2902222 02922..0 2.900220 .92020.2 2
.2920222 2.952505 229.2222 .0902052 22920222 290250.0 00

Antony kibunyi)(2018

 ARDL

                                                           

2 Kibunyi Antony. Nzai Charles C. Wanjala Kevin: Effect of Crude Oil Prices on GDP 

Growth and Selected Macroeconomic Variables in Kenya. Journal of Economics and 

Business. Vol.1. No.3. 2018. P 282-298 
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VECM

pbrlrp

pib 2M 

lgdp𝑡 = −33.03 + 0.2822lnpbrlt + 0.8013lm2
VECM

                                                           



200 

 

 

 

118.0))1((693.0))1(2(953.1

))1((081.1))1((415.0)785.9)1(313.1)1(2057.1

)1((436.0)031.33)1(282.0)1(801.0)1((495.0)(

**

****

****







LPBRLDLMD

LRPDLGDPDLPBRLLM

LRPLPBRLLMLGDPLDGPD

1Latife Ghalayini(2011)

                                                           
1 Latif Ghalaya. The Interaction between Oil Price and Economic Growth. Middle Eastern 

Finance and Economics. N 13.  January 2011. p 127-141. 
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ARDL
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(ECM)

                                                           

على التنمية الاقتصادية حالة الاستثمار  وأثرهالاستثماري المباشر في الجزائر  الإنفاقمحددات  :يد ساطوررش

 .ة العلوم التجارية وعلوم التسييرم الاقتصاديكلية العلو .دكتوراه أطروحة .الخاص دراسة قياسية 

ص . .الجزائر .جامعة الجزائر 
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

(ADF)(PP)(ADF)

)t(X

 ∆Xt = ρXt−1 − ∑ φj∆Xt−j+1pj=2 + εt
 ∆Xt = ρXt−1 − ∑ φj∆Xt−j+1pj=2 + C + εt
 ∆Xt = ρXt−1 − ∑ φj∆Xt−j+1pj=2 + C + bt + εt

(AIC)(SC) H0: ρ = 1H1: ρ < 1
ADF

Dickey-Fuller

                                                           

ص .ة الأولى. الأردن: دار الحامد. الطبع طرق الاقتصاد القياسي محاضرات وتطبيقات :شيخي محمد

2Régis Bourbonnais. Econométrie. 9e édition. Paris : DUNOD. 2015. P 249. 
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ADF

 

Dickey-Fuller

 

 

ADF

 

ADF

Phillips et Perron (PP)Dickey-

FullerLes

erreurs hétéroscedastique

Dickey-Fullerl ≈ 4(n 100⁄ )2 9⁄
                                                           

1
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(Engle-Granger (1987))Johansen-Juselius 

(1990))(ARDL)

ARDL

Engle-Granger Johansen-Juselius

 

                                                           

content/uploads/2011/12/-http://iefpedia.com/arab/wp

http://iefpedia.com/arab/wp-content/uploads/2011/12/
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 

ARDL

 ARDL

 

 

 

(Unrestrected Error Correction Model (UECM))

Pesaran M.HShin YSmith R.J

UECM
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∆𝑌𝑡 = 𝛼00 + ∑ 𝛼0𝑖𝑛
𝑖=1 ∆𝑌𝑡−𝑖 + ∑ 𝛼1𝑖𝑛

𝑖=0 ∆𝑋1𝑡−𝑖 + ∑ 𝛼2𝑖𝑛
𝑖=0 ∆𝑋2𝑡−𝑖 + ⋯ + ∑ 𝛼𝑘𝑖𝑛

𝑖=0 ∆𝑋𝑘𝑡−𝑖+ 𝜆0𝑌𝑡−1 + 𝜆1𝑋1𝑡−1 + 𝜆2𝑋2𝑡−1 + ⋯ + 𝜆𝑘𝑋𝑘𝑡−1 + 𝜀𝑡
𝜆0

)ki,…, α 2i, α 1i, α 0iα

(− (𝛼00𝜆0 ) , − (𝜆1𝜆0) , … , − (𝜆𝑘𝜆0))
𝑌̂𝑡 = 𝑎0 + 𝑎1𝑋1𝑡 + 𝑎2𝑋2𝑡 + ⋯ + 𝑎𝑘𝑋𝑘𝑡

𝑎0 = − (𝛼00𝜆0 ) , 𝑎1 = (𝜆1𝜆0) , … … , 𝑎𝑘 = (𝜆𝑘𝜆0)
𝑌𝑡−1, 𝑋1𝑡−1, 𝑋2𝑡−1, … , 𝑋𝑘𝑡−1)(𝐻0: 𝜆0 = 𝜆1 = ⋯ = 𝜆𝑘 = 0)

(𝐻0: 𝜆0 ≠ 𝜆1 ≠ ⋯ ≠ 𝜆𝑘 ≠ 0)(F)
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Pesaran M.HShin YSmith R.J

Wald Test

(F)

ARDL

 

 ARDL

 Bound test

 

 
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GDP = f ( Poil, Tch, Dep)

GDP

Poil

Dep

Tch 
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ADF PP 

TQj 1% 

5% 

10%

TQj 1% 

5% 

10%

TQj 1% 

5% 

10%

tQj 1% 

5% 

10%

L
n

 D
ep0-1.578185 -4.252879 

-3.548490 

-3.207094

-4.390389-4.262735 

-3.552973 

-3.209642

-1.572171-4.252879 

-3.548490 

-3.207094 

-4.303459-4.262735 

-3.552973 

-3.209642

52.071032-3.639407 

-2.951125 

-2.614300

-3.315034-3.646342 

-.954021 

-2.615817

1.459209-3.639407 

-2.951125 

-2.614300

-3.348857-3.646342 

-2.954021 

-2.615817

01.579327-2.636901 

-1.951232 

-1.610747

-2.534533-2.639210 

-1.951987 

-1.610579

2.176214-2.634731 

-1.951000 

-1.610907

-2.854937-2.636901 

-1.951332 

-1.610747

 

 

ADF PP 

tQj 1% 

5% 

10%

tQj 1% 

5% 

10%

TQj 1% 

5% 

10%

tQj 1% 

5% 

10%

L
n

 P
ib0-1.374198 -4.252879 

-3.548490 

-3.207094 

-5.086000-4.262735 

-3.552973 

-3.209642

-1.576527-4.252879 

-3.548490 

-3.207094

-5.119061-4.262735 

-3.552973 

-3.209642

5-0.316870-3.639407 

-2.951125 

-2.614300

-5.099218-3.646342 

-2.954021 

-2.615817

-0.532926-3.639407 

-2.951125 

-2.614300

-5.195411-3.646342 

-2.954021 

-2.615817

01.622437-2.634731 

-1.951000 

-1.610907

-4.875231-2.636901 

-1.951332 

-1.610747

1.345628-2.634731 

-1.951000 

-1.610907

-5.013763-2.636901 

-1.951332 

-1.610747

 

 

ADF PP 

tQj 1% 

5% 

10%

tQj 1% 

5% 

10%

TQj 1% 

5% 

10%

tQj 1% 

5% 

10%

L
n

 P
p

t

0-2.261730 -4.252879 

-3.548490 

-3.207094

-5.369259-4.262735 

-3.552973 

-3.209642

-2.261730-4.252879 

-3.548490 

-3.207094

-5.369610-4.262735 

-3.552973 

-3.209642

5-1.050854-3.639407 

-2.951125 

-2.614300

-5.441866-3.646342 

-2.954021 

-2.615817

-1.081592-3.639407 

-2.951125 

-2.614300

-5.442027-3.646342 

-2.954021 

-2.615817

00.166643-2.634731 

-1.951000 

-1.610907

-5.503768-2.636901 

-1.951332 

-1.610747

0.161584-2.634731 

-1.951000 

-1.610907

-5.504061-2.636901 

-1.951332 

-1.610747
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ADF PP 

tQj 1% 

5% 

10%

TQj 1% 

5% 

10%

TQj 1% 

5% 

10%

tQj 1% 

5% 

10%

L
n

 T
 C

H
O0-1.681591 -4.252879 

-3.548490 

-3.207094

-6.003524-4.262735 

-3.552973 

-3.209642

-1.571961-4.252879 

-3.548490 

-3.207094

-6.003524-4.262735 

-3.552973 

-3.209642

5-1.017942-3.639407 

-2.951125 

-2.614300

-5.397569-3.646342 

-2.954021 

-2.615817

-1.117220-3.639407 

-2.951125 

-2.614300

-5.397370-3.646342 

-2.954021 

-2.615817

0-0.388201-2.634731 

-1.951000 

-1.610907

-5.493345-2.636901 

-1.951332 

-1.610747

-0.389610-2.634731 

-1.951000 

-1.610907

-5.488305-2.636901 

-1.951332 

-1.610747
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UECM

(UECM)



∆Pibt = α00 + ∑ α0in
i=1 ∆Pibt−i + ∑ α1in

i=0 ∆Poilt−i + ∑ α2in
i=0 ∆Tcht−i + ∑ α3in

i=0 ∆Dept−i+ λ0Pibt−1 + λ1Poilt−1 + λ2Tcht−1 + λ3Dept−1 + εt 
𝑃𝑖𝑏t = a0 + a1Poilt + α2Tcht + a3Dept

a0 = − (α00λ0 ) , a1 = − (λ1λ0) , a2 = − (λ2λ0) , a3 = − (λ3λ0)

VAR Lag Order Selection Criteria 

Endogenous variables: PIB  

Exogenous variables: C POIL DEP TCH 

Sample: 1983 2016 

Included observations: 31 

 Lag LogL LR FPE AIC SC HQ 

0  36.55692 NA*  0.007177 -2.100446  -1.91541* -2.040131 

1  37.85579  2.178755   0.00705*  -2.11972* -1.888440  -2.04433* 

                                                           


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2  38.01377  0.254806  0.007459 -2.065405 -1.787859 -1.974932 

3  38.21276  0.308108  0.007878 -2.013726 -1.689923 -1.908174 

Eviews9

Wald(F)

FPib(𝑃𝑖𝑏\ Poil, Tch, Dep)H0: λ0 =  λ1 = λ2 = λ3 = 0
FPib(Pib\Poil, Tch, Dep)H0: λ0 ≠  λ1 ≠ λ2 ≠ λ3 ≠ 0

𝜌 = 0.050𝜌 = 0.100K

UpperBounds 

I(1)

Lowerbounds 

I(0)

UpperBounds 

I(1)

Lowerbounds 

I(0)

4.353.233.772.722
F-Statistic (Wald test) FPib(𝑃𝑖𝑏\ Poil, Tch, Dep) =5.4161

Eviews10

(Wald)

(F)Pesaran FPib(𝑃𝑖𝑏\ Poil, Tch, Dep) = 5.4161
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(UECM)

 

Eviews9

 

Long Run Coefficients 

Variable Coefficient Std. Error t-Statistic Prob.    

POIL 0.430344 0.124791 3.448518 0.0019 

DEP 0.835448 0.227833 3.666928 0.0011 

TCH -0.065270 0.118123 -0.552560 0.5853 

C 2.705343 5.517213 0.490346 0.6280 

Eviews9

𝑃𝑖𝑏𝑡 = 2.70 + 0.43𝑃𝑜𝑖𝑙𝑡 + 0.83𝐷𝑒𝑝𝑡 − 0.06𝑇𝑐ℎ

ARDL Cointegrating And Long Run Form 

Dependent Variable: PIB 

Selected Model: ARDL(1, 1, 1, 0) 

Sample: 1983 2016 

Included observations: 33 

Cointegrating Form 

Variable Coefficient Std. Error t-Statistic Prob.    

D(POIL) 0.334253 0.057072 5.856698 0.0000 

D(DEP) -0.305099 0.357111 -0.854352 0.4007 

D(TCH) -0.033774 0.060470 -0.558532 0.5813 

CointEq(-1) -0.517453 0.120683 -4.287701 0.0002 
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(Fisher)

(F)

(Student)

 

 (Jarque-Bera)

 (Ramsey 

RESET)

[du, 4 − du]
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(Jarque et Bira)

 0H

Jarque-Bera

Jarque-Bera2483822884858322
Eviews9

Ramsey RESET

Ramsey RESET

Ramsey RESET (1) :848252 

(2)  :842308
0.0208 

0.5350
Eviews9
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CUSUMCUSUM of squares

CUSUM

CUSUM of squares

CUSUM

-15

-10

-5

0

5

10

15

92 94 96 98 00 02 04 06 08 10 12 14 16

CUSUM 5% Significance

Eviews9

CUSUM
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CUSUMSQ

-0.4

-0.2

0.0

0.2

0.4

0.6

0.8

1.0

1.2

1.4

92 94 96 98 00 02 04 06 08 10 12 14 16

CUSUM of Squares 5% Significance

Eviews9

CUSUM SQ

(UECM)

GDP = f ( Poil)

GDP

POIL
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UECM

VAR Lag Order Selection Criteria 

Endogenous variables: PIB  

Exogenous variables: C POIL 

Sample: 1983 2016 

Included observations: 28 

 Lag LogL LR FPE AIC SC HQ 

0  11.91998 NA   0.028834 -0.708570 -0.613413 -0.679480 

1  31.32701   34.6554*  0.007747 -2.023358 -1.880622 -1.979722 

2  33.01639  2.896078   0.00738*  -2.07260*  -1.88228*  -2.01441* 

3  33.40704  0.641780  0.007727 -2.029074 -1.791181 -1.956348 

4  34.11606  1.114178  0.007912 -2.008290 -1.722818 -1.921019 

5  34.13261  0.024820  0.008522 -1.938044 -1.604993 -1.836227 

6  34.13801  0.007717  0.009200 -1.867001 -1.486371 -1.750639 

Eviews9

Wald

𝜌 = 0.050𝜌 = 0.100K

UpperBounds 

I(1)

Lowerbounds 

I(0)

UpperBounds 

I(1)

Lowerbounds 

I(0)

24522482245024822
F-Statistic (Wald test) FPib(𝑃𝑖𝑏\ Poil) =345282

Eviews9
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(UECM)

 

ARDL Cointegrating And Long Run Form 

Dependent Variable: PIB 

Selected Model: ARDL(1, 2) 

Sample: 1983 2016 

Included observations: 32 

Cointegrating Form 

Variable Coefficient Std. Error t-Statistic Prob.    

D(POIL) 0.362083 0.060357 5.999029 0.0000 

D(POIL(-1)) -0.125518 0.072279 -1.736567 0.0939 

CointEq(-1) -0.385876 0.112009 -3.445050 0.0019 

Eviews9

 

Long Run Coefficients 

Variable Coefficient Std. Error t-Statistic Prob.    

POIL 0.871270 0.066429 13.115834 0.0000 

C 22.117576 0.229971 96.175510 0.0000 

Eviews9

𝑃𝑖𝑏𝑡 = 22.11 + 0.87𝑃𝑜𝑖𝑙𝑡
(Fisher)

(F)
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(Student)

Jarque-Bera 2482 840223 
Ramsey RESET (1)  :842203 

(2)  :840282 

0.3232 

0.0582 

Eviews9

(Jarque-Bera)Ramsey 

RESET

CUSUM 
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Eviews9

Tch= f ( Poil) 
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VAR Lag Order Selection Criteria 

Endogenous variables: TCH  

Exogenous variables: C POIL  

Sample: 1983 2016 

Included observations: 28 

 Lag LogL LR FPE AIC SC HQ 

0  8.351860 NA   0.037204 -0.453704 -0.358547 -0.424614 

1  26.93723   33.1881*   0.01060*  -1.7098*  -1.56706*  -1.6661* 

2  27.34231  0.694424  0.011073 -1.667308 -1.476993 -1.609126 

3  27.60375  0.429517  0.011695 -1.614554 -1.376660 -1.541827 

4  27.60853  0.007512  0.012593 -1.543467 -1.257994 -1.456195 

Eviews9

𝜌 = 0.050 𝜌 = 0.100 K 

UpperBounds 

I(1) 

Lowerbounds 

I(0) 

UpperBounds 

I(1) 

Lowerbounds 

I(0) 

2452 2482 2450 2482 2 

F-Statistic (Wald test) FTch(𝑇𝑐ℎ\ Poil) =2402 

Eviews9

(UECM)
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ARDL Cointegrating And Long Run Form 

Dependent Variable: TCH 

Selected Model: ARDL(1, 0) 

Sample: 1983 2016 

Included observations: 33 

Cointegrating Form 

Variable Coefficient Std. Error t-Statistic Prob.    

D(POIL) -0.174992 0.055283 -3.165383 0.0035 

CointEq(-1) -0.269862 0.091019 -2.964906 0.0059 

Eviews9

 

Long Run Coefficients 

Variable Coefficient Std. Error t-Statistic Prob.    

POIL -0.648449 0.174957 -3.706328 0.0008 

C 5.093809 0.619753 8.219093 0.0000 

Eviews9

𝑇𝑐ℎ𝑡 = 5.09 − 0.64𝑃𝑜𝑖𝑙𝑡
(Student)
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 Ramsey RESET

Ramsey RESET (1)  :2432 

(2)  :0423
0.0022 

0.2250
Eviews9

Ramsey RESET

Dep= f ( Poil) 

Dep

Poil

UECM
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VAR Lag Order Selection Criteria 

Endogenous variables: DEP  

Exogenous variables: C POIL 

Sample: 1983 2016 

Included observations: 24 

 Lag LogL LR FPE AIC SC HQ 

0  6.650322 NA   0.039755 -0.387527 -0.289356 -0.361482 

1  47.67588   71.7947*   0.00141*  -3.72299*  -3.57573*  -3.68392* 

2  48.35424  1.130588  0.001458 -3.696186 -3.499844 -3.644097 

3  48.84138  0.771303  0.001526 -3.653448 -3.408020 -3.588336 

4  49.62999  1.182913  0.001560 -3.635832 -3.341319 -3.557698 

5  49.68357  0.075908  0.001700 -3.556964 -3.213365 -3.465807 

6  50.12948  0.594545  0.001796 -3.510790 -3.118105 -3.406610 

7  52.79671  3.334049  0.001582 -3.649726 -3.207956 -3.532524 

8  52.94444  0.172349  0.001725 -3.578704 -3.087848 -3.448479 

Eviews9

Wald

𝜌 = 0.050𝜌 = 0.100K

UpperBounds 

I(1)

Lowerbounds 

I(0)

UpperBounds 

I(1)

Lowerbounds 

I(0)

24522482245024822
F-Statistic (Wald test) FTch(𝑇𝑐ℎ\ Poil) =2422

Eviews9
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(UECM)

 

ARDL Cointegrating And Long Run Form 

Dependent Variable: DEP 

Selected Model: ARDL(1, 0) 

Sample: 1983 2016 

Included observations: 33 

Cointegrating Form 

Variable Coefficient Std. Error t-Statistic Prob.    

D(POIL) 0.041732 0.023812 1.752584 0.0899 

CointEq(-1) -0.019092 0.048827 -0.391007 0.6986 

Eviews9
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

Hirschman

H = √∑ (XiX )2Ii=1 − √1 I⁄1 − √1 I⁄
                                                           



http://www.damascusuniversity.pdf

-http://www.arab

api.org .

http://www.damascusuniversity.pdf/
http://www.arab-api.org/ar/registration.aspx
http://www.arab-api.org/ar/registration.aspx
http://www.arab-api.org/ar/registration.aspx
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iXiXI

2000 0,9558 2005 0,9686 2010 0,9574 

2001 0,9463 2006 0,9654 2011 0,9554 

2002 0,9382 2007 0,9648 2012 0,9544 

2003 0,9565 2008 0,9613 2013 0,9478 

2004 0,9613 2009 0,9624 

                                                           

http://www.arabmonetaryfund.org 

http://www.arabmonetaryfund.org/sites/default/files/econ/joint%20reports/2009/%20%D8%A7%D9%84%D8%AE%D8%A7%D9%85%D8%B3-%D8%A7%D9%84%D9%86%D9%81%D8%B7%20%D9%88%D8%A7%D9%84%D8%B7%D8%A7%D9%82%D8%A9.pdf
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Source: Bulleti d’information statistique de la PME 2012 ; 

2013 ;2014 ;2015 ;2016 ;10202 Ministère de l’industrie et de la promotion de 

l’investissement Direction générale de la veille stratégiques2 des études économique et 

des statistique,  Alger, 
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ANDI.www.andi.dz 

                                                           

 1 

http://www.andi.dz/
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ANDI. www.andi.dz
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TTCI

                                                           
1 World Economic Forum, The Travel & Tourism Competitveness Report, Geneva, 2017, 

p : 82. 
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: word Economic Forum, The travel Competitiveness report  Source

(2007,2009,2011,2013,2015,2017)
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Source : World Economic Forum, The Travel & Tourism Competitveness Report, 

Geneva, 2017, p : 07. 
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 11021

es/2018_human_development_statistical_updatehttp://hdr.undp.org/sites/default/fil

_ar.pdf20011010

http://hdr.undp.org/sites/default/files/2018_human_development_statistical_update_ar.pdf
http://hdr.undp.org/sites/default/files/2018_human_development_statistical_update_ar.pdf
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(UECM)  والذي يعتمد في تقدير على

، (ARDL)نموذج 



262 

 

 

 

قوية أقطاب تالمسطرة والتي كانت تهدف إلى 

لكي تصبح بلدا قادرا على المنافسة على الصعيد العالمي وعدم الوقوع  الاقتصادية بالجزائر، التنمية

.في الأزمات الناتجة عن تذبذب أسعار المحروقات
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 المتعدد لنموذج الدراسة (UECM)(: نتائج تقدير نموذج 01الجدول رقم )

DependentVariable: PIB 

Method: ARDL 

Sample (adjusted): 1984 2016 

Included observations: 33 afteradjustments 

Maximum dependentlags: 1 (Automaticselection) 

Model selection method: Akaike info criterion (AIC) 

Dynamic regressors (1 lag, automatic): POIL DEP TCH        

Fixedregressors: C 

Number of modelsevalulated: 8 

SelectedModel: ARDL(1, 1, 1, 0) 

Variable Coefficient Std. Error t-Statistic Prob.*   

PIB(-1) 0.482547 0.120683 3.998466 0.0005 

POIL 0.334253 0.057072 5.856698 0.0000 

POIL(-1) -0.111570 0.083594 -1.334669 0.1936 

DEP -0.305099 0.357111 -0.854352 0.4007 

DEP(-1) 0.737404 0.408200 1.806477 0.0824 

TCH -0.033774 0.060470 -0.558532 0.5813 

C 1.399888 2.825487 0.495450 0.6244 

R-squared 0.981694     Meandependent var 25.11373 

Adjusted R-squared 0.977470     S.D. dependent var 0.565612 

S.E. of regression 0.084898     Akaike info criterion -1.908893 

Sumsquaredresid 0.187401     Schwarz criterion -1.591452 

Log likelihood 38.49674     Hannan-Quinn criter. -1.802084 

F-statistic 232.3879     Durbin-Watson stat 1.938124 

Prob(F-statistic) 0.000000    

 .Eviews9المصدر من إعداد الطالبة، وباستخدام برنامج 
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 لنموذج أثر سعر النفط على النمو الاقتصادي (UECM)(: نتائج تقدير نموذج 02الجدول رقم )

 

Dependent Variable: PIB 

Method: ARDL 

Date: 08/08/20   Time: 06:44 

Sample (adjusted): 1985 2016 

Included observations: 32 afteradjustments 

Maximum dependentlags: 2 (Automaticselection) 

Model selection method: Akaike info criterion (AIC) 

Dynamic regressors (2 lags, automatic): POIL    

Fixedregressors: C 

Number of modelsevalulated: 6 

SelectedModel: ARDL(1, 2) 

Variable Coefficient Std. Error t-Statistic Prob.*   

PIB(-1) 0.614124 0.112009 5.482823 0.0000 

POIL 0.362083 0.060357 5.999029 0.0000 

POIL(-1) -0.151399 0.091604 -1.652756 0.1100 

POIL(-2) 0.125518 0.072279 1.736567 0.0939 

C 8.534636 2.501236 3.412168 0.0020 

R-squared 0.978044     Meandependent var 25.12646 

Adjusted R-squared 0.974791     S.D. dependent var 0.569845 

S.E. of regression 0.090475     Akaike info criterion -1.824876 

Sumsquaredresid 0.221017     Schwarz criterion -1.595855 

Log likelihood 34.19802     Hannan-Quinn criter. -1.748962 

F-statistic 300.6858     Durbin-Watson stat 2.010873 

Prob(F-statistic) 0.000000    

 .Eviews9المصدر من إعداد الطالبة، وباستخدام برنامج 
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 لنموذج أثر سعر النفط على معدل البطالة (UECM)(: نتائج تقدير نموذج 03الجدول رقم )
 

DependentVariable: TCH   

Method: ARDL    

Sample (adjusted): 2 34   

Includedobservations: 33 afteradjustments  

Maximum dependentlags: 1 (Automaticselection) 

Model selection method: Akaike info criterion (AIC) 

Dynamic regressors (0 lag, automatic): POIL   

Fixedregressors: C   

Variable Coefficient Std. Error t-Statistic Prob.*   

TCH(-1) 0.730138 0.091019 8.021823 0.0000 

POIL -0.174992 0.055283 -3.165383 0.0035 

C 1.374628 0.414641 3.315227 0.0024 

R-squared 0.864525     Meandependent var 2.834334 

Adjusted R-squared 0.855494     S.D. dependent var 0.430387 

S.E. of regression 0.163607     Akaike info criterion -0.696190 

Sumsquaredresid 0.803018     Schwarz criterion -0.560144 

Log likelihood 14.48714     Hannan-Quinn criter. -0.650415 

F-statistic 95.72188     Durbin-Watson stat 1.583624 

Prob(F-statistic) 0.000000    
 

 

ثر سعر النفط على الإنفاق لنموذج أ (UECM)(: نتائج تقدير نموذج 04الجدول رقم )
 الحكومي

 

DependentVariable: DEP   

Method: ARDL    

Sample (adjusted): 2 34   

Includedobservations: 33 afteradjustments  

Maximum dependentlags: 1 (Automaticselection) 

Model selection method: Akaike info criterion (AIC) 

Dynamic regressors (0 lag, automatic): POIL    

Fixedregressors: C   

Variable Coefficient Std. Error t-Statistic Prob.*   

DEP(-1) 0.980908 0.048827 20.08936 0.0000 

POIL 0.041732 0.023812 1.752584 0.0899 

C 0.364247 1.162513 0.313327 0.7562 

R-squared 0.984905     Meandependent var 25.31723 

Adjusted R-squared 0.983899     S.D. dependent var 0.361719 

S.E. of regression 0.045898     Akaike info criterion -3.238271 

Sumsquaredresid 0.063200     Schwarz criterion -3.102225 

Log likelihood 56.43147     Hannan-Quinn criter. -3.192495 

F-statistic 978.7312     Durbin-Watson stat 1.441175 

Prob(F-statistic) 0.000000    

 



 

ق حالمل
  الثالث
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