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ة  ت ا  ا   2014-1986ا

  
ي   أ     د     
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ان  اق ا   ر ا  ا ن   2014ت أ ، إذ  ر  

ود  و  دو 110م    م ا ا  ا   ،  2015رات 
ق"،    ى ا ط إ   " ا ا را، و  إ  دون  دو
اق،   ا   ر  ا ط ا ، و  ض وا ا  ا

، إ أن ا  ا ا و  م    ار  ا ت   ا أ ا
 ،( رة  (أو ول ا رج ا     ، اق ا وض  أ ة ا وو
د  ض ا ة   ا ت ا ي  ا ة ا ا ا    و

ل ا  د   ً، وو  ر ا  ة، وا  ات ا
ت  أدى إ  ه ا ا  ي    م  ا  أ ت ا ا و

ت ا ا و  ا ،  ا ذ ا و ات ا ض   ا
س ر   ؤ  أ ، وا   ت ا د ذج ا ا ا  ا  س 

وا ت ا   ا ا   ول 
ت ت اا ا د ذج ا  ، ت ا ادات، ا ول، ا   : ا

Abstract : 
  Since June 2014, the Oil prices have seen a gradual decrease in the         

international markets. Brent Price which was around 110$ a barrel,         
experienced a fall at the beginning of 2015 to a level that is below 50$. This 
fall is due to the "market forces"that represent the interaction between supply 
and demand as well as the impact of speculators' interference in the markets ; 
however, some analysts don't believe in this and explain the fact by political 
factors, but most analyzes link the decline in the price of crude and the       
abundance of supply in the oil markets, especially from outside the oil-exporting 
countries (OPEC) specifically the rocky oil boom in the United States. In light 
of the sharp and continuous decline in oil prices globally, reaching its lowest 
level in the last six years, the Algerian government has faced a great challenge to 
face these fluctuations, which reduced the state revenues  and consequently its 
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impact on the budget hence the public expenditure. 

    In order to measure this effect , simultaneouse equations models have 
been used by linking the petroleum prices with the public expenditure 
through the petroleum collection. 
Keywords: petroleum, revenues, public expenditure, simultaneous equations 

models. 
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  35/36ص

1  -  OPEC;09/02/2015, Monthly Oil Report ,p34, www.opec.org    
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 :(ي ا ول ا م ا ) ري  م  ر        
)Oilpr،( ق ا ى ا ، و  د و  وف ا و وا
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2 ت - 1 د ، و  ا ت، درا ا د :  درا   ا
ل   ا

  :ح ذج ا ت ا ول  ا ر ا ع  أ  ا درا 
ي  ، وا ا ذج ا اح ا د ا  ا ت؛   ا د رة     

و و  ادات ا ق ا   ا ات ا  ا و  ر ا ا
و   ا

Govt = g0+g1 Oilrevt +g2 Noilrevt 
+U1………………………… …………….(1) 
Oilrevt = a0 + a1 Oilprt + 

U2……………………………………….………....(2) 
ادات اد  د ا ازن: و ا ا  

Trevt = Oilrevt + Noilrevt  
…………………………………….………..…….(3) 
،  أن  و و وا ا ادات  ا د  م  ق ا ذج ان ا   ا

ادات ا    ول أ ا ر ا د  ة   و و ه ا  ا
و  ا
2( (ا ل   ا  درا ا ذج   :    ا
: )1(وا ات ا   و ا

1 2 -  : ت  ط ا د ط   إ  ا ا   :   
-Govt + g0+g1 Oilrevt +g2 Noilrevt +U1 =0 

………………………………….(4) 
-Oilrevt + a0 + a1 Oilprt + U2 =0 

…………………………………….…..…..(5) 
-Trevt + Oilrevt + Noilrevt =0 ………………………………….……..…….(6) 

ا ( ات ا ل ا ت  إ د ت ا م      U2، U1  ،(
:  
 

  ـــــــــــــــــــــــــــــــــــــــ
ت"، ط -  1 ات و د ا  ق ا "،  1 ، ردن: دار   ، 2012،ا
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د ا   :Bب 
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ن  وي ا  ت   دات ا ن 

( ) د   ادات ا     د ا

  : ادات ا ا ا ادات ا ط ا  م   دا ا
و ا ذات ا  ا ة    وأ

:   إذن  ا   ا ا
د ا    :Cب 

  
  

د ا د  C (ن  ق   د ا ن  وي ا    (
( ) 

2 2 -  : ق  (ط ا ب ا ر   k-f) و(m-1م  )،  ا
د ف   دا (   :، )   ا

     K ذج ر  ا ات ا د ا ت)؛:   د   ( ا
      f؛ د ر    ات ا د ا  :  
    mد ا    ات ا د ا  :  

 : ق ا ا     دا ا
Govt = g0+g1 Oilrevt +g2 Noilrevt +U1……………..…..(1) 

ن( ان دا د   ه ا   :Govt ، Oilrevt ر )، و 
)Noilrevt ول ر ( ا ت)    د )، أ   ( ا

: )، و و ات  ا  وا

ار د k-fm-1 m-1 k-f k m f ا  ا

 1 1 2 2 1 1 1=1  ا

ة ا  01 0 1 2 1 1 2 زا

 3 1 2 2 1 1 1=1  ا

ذج ، و    ا ت  د ول أن  ا     ا
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ذج3 ل      ا ا
: ل  دا اج ا ا م  ح  ذج ا ت ا  د   ا  ا

1 3 -  : ق ا ا ا ل  ا ا اا ا و ض  د ا و  ا
:    

Govt = g0+g1 (a0 + a1 Oilprt + U2) +g2 Noilrevt +U1………(7) 
Govt = g0+g1 a0 + g1a1 Oilprt +g2 Noilrevt +U1+ g1 U2 ……….(8) 

: ق    ا ا ا   ل  ا ا ا
π0= g0+g1 a0 
π1= g1a1 
π2= g2 
ε1= U1+ g1 U2 
Govt = π0 + π1 Oilprt + π2 Noilrevt + ε1………………….(9) 

2 و - 3 ا ا ا ل  ر ا ا ل     :   ا ا
: ت ا   ض ا   

π3= a 0 
π4= a 1 
Oilrevt = π3 + π4 Oilprt + ε2…………………………....(2) 

3 ادات اا ا - 3 ا ا  ل 
Trevt = Oilrevt + Noilrevt  ……………….………..…….(3) 

: و و     ض دا ا ا
Trevt = (a0 + a1 Oilprt + U2) + Noilrevt  ………..…….(10) 

: د  ا    ا ا
π5= a0 
π6= a1 
ε3= U2 
Trevt = π5+ π6 Oilprt  + Noilrevt + ε3 ………………….(11) 

ات ا4     
 ، ل ا  ا ا   د م  رو   ات ا  ا

ر  ل ا ،   ا ا ار ا دي ا ار ا    ذ  ا
:)، وا Phillips-Perronون ( ول ا   و  ا
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ون2ول( ل   ة  ر ا ر    ): ا

 LOilpr LNoilrev LOilrev LTrev LGov Type de model  

ى  ا
0.984  
0.912  
0.565 

1.000  
0.912  
0.470 

0.997  
0.000  
0.998 

0.999  
0.095  
0.968 

1.000  
0.674  
0.786 

        None]1[  
    With C ]2[  
 With C+T]3[ 

Test PP  
ل   ا

ذج   

ق  ا
ول  ا

0.000  
0.000  
0.000 

0.006  
0.001  
0.006 

0.000  
0.001  
0.000 

0.001  
0.000  
0.000 

0.012  
0.002  
0.004 

        None]1[  
    With C ]2[  
 With C+T]3[ 

Test PP  
ل   ا

ذج   

ر ل ا اد ا  د  ا (9ا "  Eviews :  إ  "1(  

ى ( ة  ا ات   ذج Level  أن  ا ن ا ا   (
ذج ا %10و  %5و %1ا ا   ول   ق ا ة  ا ؛  

،( و ه، أو  ذج  وا  ، ذج  م(ا ( ض ا   ا
ة) (ا  ض ا ة) و ا ر ا  ى  

1 4 -  : ذج ا ل   ا و  ق وا ا م   دا ا
 Eviews  " 9ا: ات ا  "و ا

ات( - ت ا ل    ات)؛ 5  إد
ت  - ذج   ا ت ا د  Object  New Object  

System  ( ر ات ا : ا ه ا  ر (  ات ا ،   ا
Inst     ى ت ا ر  ا ذج  ذ    ا

ذج   ا
1 4-1  : ق ا ق ا   دا ا   :    دا ا

=  

          (0.89)             (0.95)  )0.92( 

R2= 0.97             N=29                    2=0.97                DW=0.83 

ل: (   (Prob))   ا
: ذج   و      درا ا

  : را ا    أن:ا
ل ا  ( - ن ا ي  م %92ا   )، و   ا

وم)؛   (ا 
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ل ر ا - ن ا و   د إ  ادات ا   ا
ت %5و أ   %89ا   و   ا ادات ا ن ا ، و 

؛ و  ا
ن  - ت ا  ات ا  ا و   ا ادات  ا ا

ل ر ا ا    %95ا
 : د را ا  ا
- ) ل إ ذج   ي)   دا  ن ا    

د   را ا
1 4-2  : و و   ا ا  :    دا ا ا

 
        (0.00)  )0.00(                  
R2= 0.66             N=29                    2=0.65                DW=0.11 

: ذج       ا

  : را ا    أن:ا
ن ا ا  ا   - ي  ، و  5%   

ات ا  ري   ا م  ، و   ي أ ول    ا
و ادات ا    ا

 را :ا د   ا
ار    - د ا رة ا   ل ا  : ري  م   

و    ادات ا ) وا ري  ول( ا ا  أن ا   ا
ا  ؛  إذا ار  د ت ا و ا ا ، و   ا د

و  إ  %1ا   ادات ا 1ن ا ري  88% م  ، و  
ادات ا   ات ا  ا   %66ا

2 4 -  : ذج ا د   ا ى ا ت ا ام  ا ف  ا
: ذج ا و     ا

2 : د ا 4-1 ت ا ت ا ا   :    دا ا
=  

           (0.88)          (0.00)  )0.06( 

R2= 0.98      N=28        2=0.97          DW=0.90       Prob(F-stat)=0.00 

 : را ا   ا
ة (   أ - ات ا ت ا وا ك    ا

)؛  أن  ا و إ  و ادات  ا ري  وا 0م  97 ،
ن   ل  أن ا ا  ا  ث  % 97و ات ا   ا

، أ  ادات ا ذج؛ا  %3ا ر  ا ى   ا أ    
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)، أي  - ر  ذج  (ا ر ا ا  اء ا  إ
ذج   ( ل ر ا ل Prob(F-stat)=0ا ذج  ل أن ا )، و 

 ؛
ي   -   : ن ا %5ا ا م ا  ، أي   ا

؛و  ي ا
ذج؛  - ي،     ا ري    م     
و   إ   - ادات  ا  %5 ا
 : د را ا  ا
م  - ول،   ار   ق و  ا     ا

ض ا %1ري   0ت ا أدى ا ا ت 01 ا   ، و
؛ د ا  ر ر ا   ا 

و   - ادات  ا ت %1 ار ا دة ا ، أدى ذ ا ز
1ا  15% 

2 4-2 : و و د ا ا ادات ا   :    دا ا
=  

      (0.00)  )0.00(              

R2= 0.66      N=28        2=0.65          DW=0.11       Prob(F-stat)=0.00 

ت  د   ا  ى ا ت ا د  ا ه ا ت  إن  
و  ادات ا ى  د ا ت ا ل  ا   ا 

 ، ات دا ي   و   د ا ا ، وا  ذ  أن 
د  ه ا ل ، و   د  ا ا    ا ا و 

د وا د ا  ا ا ا ت ا       

2 4-3  : ادات ا ادات ا د ا  :    دا ا
=  

      (0.00)                  )0.00( 

R2= 0.72      N=28        2=0.71          DW=0.15       Prob(F-stat)=0.00 

  : را ا    أن:ا
؛  - ري  م  ادات ا و  ك    ا  أ 

ط و إ  ر 0 أن  ا ل  أن ا ا   72 ا   72، و
، أ% ادات ا ث  ا ات ا  ى  %28  ا ا أ ا  

ذج؛ ر  ا    
ذج   - ل ر ا ن ا  ، ل إ ذج  0ا 00 %)Prob(F-

stat)=0؛( 
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ن ا ا  ا   - ن  ن  ن   %5ا   ،
 ا

 : د را ا  ا
د  ا - ول،   ار  ك   ادات ا و ا

ري    ادات ا   %1م  1 ار ا 63%  
:  ا

ت  ول  ا ت  ا را ا  م  ر ا ا ه ا ل  و  
ة  ة ا ل ا ا  د 2014إ  1986ا  ا ع  ا ، وذ 

ي  ت  د ت ا ا      ا د ا    ا
 ( و ادات  ا ، ا ري  م  ر (    : ات   

، ت ا ، ا و ادات ا ات دا (ا )، و  و  ادات ا ا
: را       ا

اء    - ت ا  ا ة  ا دة  ة ز ه ا  
؛2000 د وا   ؛   ا ا

ت؛ - و ات ا د ر    ي  ا ا د ا   ا
ري    - م  ر  ر أ ق ا  ة  ا   

ا ا   ؛   ار  و ع  %1ا ا  ا ا أدى إ ار
و   ادات ا 1ا 88%   

: ا  ا
:   ا ا

ردن  -  ز ، ا دارة ا ا "، دار أ  وا ر،" ا   2008، ا
ت ا ،  -  ان ا ت ا ا "، د د زي،"ا س   

، ا   2003ا

ت"، ط - ات و د ا  ق ا "، ، دار  1 
ردن،   2012، ا

"،ا - ول ا ،"ا وا  ا رات ا ا 2   ،
دار ،  :2010،  ا

: ر   ا
ي  -  م ا ول،" ا ا رة  ول ا ا ر ا "، 42 أ

 ،   2015ا
ي  -  م ا ول،" ا ا رة  ول ا ا ر ا "، 40 أ

 ،   2013ا

- OPEC; Monthly Oil Report 2015 , www.opec.org   
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: و ا ا   ا
   mf.gov.dz/index.php/retrospective-www.dgpp، وزارة ا

 :  http://www.oapecorg.org/ar/Home اوا
  /http://www.opec.org/opec_web/en:  او

ء:  ان ا    /http://www.ons.dzا
  

  
 


