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Abstract :  
     This  study aims to highlight  the impact  of  oil  price changes on some of the 
macroeconomic variables in Algeria . 
 Through annual data covering the period (1980-2016), using the standard 
approach, namely "VAR" models, response functions and reaction variance 
analysis, through EViews 9.0. 
 
And we have reached an indirect impact of oil prices on economic growth and 
that the relationship between them is a direct relationship, and the impact of oil 
price negatively on unemployment and inflation, and this is due to the Algerian 
economy, Economy Rent . 
 
Key words : oil price, macroeconomic variables, VAR, Algerian economy 
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  2003  

 2007 2008 

1356 1161 /

2011             

 2012-2013  2015 2016 

2014               

                 

                 

    2015 2016 .  

 :  

      

)Qualité()couts( )Délais( .  

  

) 1 :

 " "   .

)différentiel du transport la( 

 ( )  .

 )  (

 

 

  

 0.830% . 
                                                             

1 -47.  
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 " " )sahari blend  (

 .
1.

  

) 06 :(  

     
API 

%  %   

      

    34.2 1.60  20.50  31.00  48.50  

  27.3  2.84  16.00  23.25  60.75  

    31.3  2.84  19.36  25.30  55.23  

    34.3  2.48  22.25  30.25  47.50  

  31.3  1.35  21.15  26.85  52.00  

    36.1  1.85  25.00  30.60  44.4  

  34.0  1.88  22.00  28.00  50.00  

    44.0  1.95  35.00  28.00  29.00  

    27.1  0.25  12.00  40.00  48.00  
 : 198312.  

        

 )API( .  

 44°     

 1,95%   

   

:  

                                                             
1 - 1990163.  
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 )07 :() 2012 -2016(  

  

    2012  2013  2014  2015  2016  

    111.49 109.38  99.68  52.79  44.28  

    109.06  105.04  96.18  48.80  39.57  

    107 .96  103.60  94.45  47.87  39.53  

    108.93  105.04  95.32  48.13  39.30  

    111.86  108.51  98.51  51.38  42.69  

    113.66  111.36  100.85  52.95  44.02  

    109.26  105 .32  96.39  50.71  41.43  

    110.22  106.53  97.18  49.85  40.96  

    111.76  108.21  99.45  53.87  44.83  
      Source : OPEC , Annual Statistical Bulletin, 2017, p : 98.  
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 )07 :( 2010 -2016(  

  2010  2011  2012  2013  2014  2015  2016  

PIB 
(%) 

34 ,9 35,9  34,2  29,8  27,0  18,9  17,4  

) 
  

56121  71662  70571  63326  58361,6  33081  27917  

)  

162,22  182,22  190,66  194 ,0  178 ,93  144,133  114,1  

) 
  

2905  3979,7  4184,3  3678,1  3388,4  2373,5  3606  

 -: 2012 20152016  

-         201728.   

3.  

   .. 

4. 

 

5.   

       60% 
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                         :                                    
 

60 
 

 :  .  

     --
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3.  

      Supply-

side effect( 

Potential output(   
4.  

    

 

  

) 04)  :(1980-2016( 

                                                             
1 - 199767.  
2 -  :200673.  
3 -  200573.  
4 - 27.  



                         :                                    
 

61 
 

  
       ) 10.(  

       )   1980-1986 (

1980

1980 0,8% 

1986.  

     ) 1986-1988 (

  13,53$ /27,01 $ /

1985 ) 0,04(%) -0,7% ( )-1% (

198619871988 3,7% 1985.  

      19941989 4,4%

1,8% 1992 
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.  

   1995  
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1995 .17,01 1995  38,26 2004

5,9% 2005   

 

 . 

    ) 2006-2011( 

 2011  

) :0,9%) (2,3-%) (7,8-%) (0,3-% )  (3,2%- :  (20072008

200920102011 1.  

  

40%.  

      ) 2014-2016(  

  3,5% 

2016 3,8% 2015 . 

   2013.  

      

  

  

 

 

.  

  

 :   

      .  
                                                             

1 -Banque d’Algerie , Rapport 2011, évolution économique et monétaire en Algérie, P : 158. 
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2001-2004(

 15,3% 2005  

10,20% 2009 10.00% 2010.  

) 2010-2014(

100,22014    17,4% 

 . 2014-2015  

2015 1,47 2014.  

       

  )  

 

 

.  

 :  

     

 

  
1.  

       

260 

44%  .
2 .  

                                                             
1 - 198218.  
2 - 

13200526.  



                         :                                    
 

66 
 

) 06  :() 1980 -2016(  

  
  ) 05.(  

      ) 1980- 1986 (

    

1989 1995 

)   

 

) 

5 %1994 .(

1992 31,7%  

        

      ) 2001-2010 (

3.5 %

 2000 1998 1999 .  

     2002 2.2 %

  .  

0

20

40

60

80

100

120



                         :                                    
 

67 
 

    

30 %1994 3.5 %1995-2003 

28%

1989 2003)  .

.(  2004   

 :4.6%

 .2005-2006 2001 -2004 

1.8 %

    

     2008 150 35 

 . 2009 6 %

 

10.5 %2009  

2008.  

     

 

41 44 18 %
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2010 

2008 .

6 %6)  %3.74 % 2010(                    

2011 4% 

2011  .

2014.  

     20152016   .

2016 6,4% .

 1.  

    

   

 :  

     : 

 

 

 

  

 :  

      

  ( )

    

                                                             
 1- 2016 20172018  
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 .

 
1.  

       

 

 .  

) 07 :( ) 2000 -2015(  

 
02.(  

    

2000 27.6 1.178,122 

76.8% 2

2001 2002  .2004 

) 2000-2004 (

)1.178,122 (2000 ) 1.891,800 (2004  
                                                             

 1- ) 2005 -2014(
022014 :244- 265.  
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) 2000 -2004(

  

    

2005    .

 .

) 2.052,000(2005) 2.453,000 (2006

114.6% 114.1% 2005 

2006  1186.8 

2006)  .4.191,000 (

2008.2009   65,6% 

2008 2010 2011

201437.4% 

 .2014

-33% 2013 .(

3807 2015

+) 7,8(%  2014 1.

:   

  

  

  

  

                                                             
  : (

  
1 - 

240.   



                         :                                    
 

71 
 

) 08 :(2015.  

 :  

  2014  2015    

  1.577,7  1.243,1    

  1.272,9  1.409,4    

  3.529,7  3.807,8    

  2271  2.428,9    

  1.258,6  1.378,8    

  755,2-  1.157,4-    
  :2015.  

      

2015 

50%   

     1.297,7 1.051,9 425,6 

201720182019  .2017 

5.635,5 12,7 %2016 .

2.200,12 2.359,7 2.643,6 

20172018 2019 50 

) 2017 -2019  (

37 - 2017 

) 108     

11 %2.563,4 2016 2.845,4 

2017 .7.000 ) 2017-

2019 (12,2 %2015 .
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 2 %20174.500 2018 2019

2.291,4 2017 2.300 2018 2019.  

2016

2019 1.  

     

  

      

30  

2015 2016

  

 :  

   

2 . 

   

1.  :

 3. 

                                                             
 1- 2017 2018-2019  :20-22.  

2 -2004138.  
3 -14.  
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2.  : 

 

3.  :
1.  

                       

                   

             .  

      

 

 

    ) 08)  :(2000-2016(  

  
  

 :  :  
- http://www. mf.gov.dz/images/ /PDF/retrospective/ /balance_paiement_2016.pdf  
-http://www.douane.gov.dz/pdf/r_periodique/Rapport 2016.pdf  

04/06/2018  

       

                                                             
1 -201379.  
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      12.86    2000  39.82    2008 .     

   2009           61.06     

                  5.9 

    2009             2010  2012 

   109.45              

22.26     2012        2014 .  

     )  2000-2006 (

11,12 2006 2008 

2.33 $ 1

2012 0.25 $ 2013

20142015 .  

      2000 

 .2009  3.86 $  36.99 

$ 2008 2010  

2013 20142015     

         1997 5,87 

2014 2015 2016   27,54 26,03  . 
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3112012231.  
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) 2017-2019 () -11,2( 2017 )- 5,4( 

2018 2,2 20191.  

     

 2015 )-61  (   3,40   

  2014    2,34            

   2 281 2016 .

2014 9,27 27,49 26,32 2015 2016 

1995 

 

) 09)  :(2000-2016(  

  
 : :  
         http://www.dgpp-mf.gov.dz/images/stories/PDF/retrospective/balance_paiement_2016.pdf- 

 - http://www.dgpp-mf.gov.dz/images/stories/PDF/retrospective /principaux_indicateurs_2016.pdf   

: 02/06/2018  

       51,69) %29,05 

2016 60,13 2014 (

                                                             
 1- 2017 2018-2019 : 

http://www.dgpp-mf.gov.dz/images/stories/PDF/RPLF/NPLF_2017_Arabe.pdf 
01/06/2018  
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17.14) %49,44 2016 59,67 2014(

52,69) %27,66 2016 

58,46 2014 (54,89)  %44,70 

2016 99,10 2014(

16,77 %1,39 2016 1,67 2014.  

 :  

   

 : 

) 10 :() 2000-2016(  

  
         :  

-http://www.dgpp-mf.gov.dz/balance_paiement_2016.pdf                                                     

http://www.dgpp-mf.gov.dz/principaux_indicateurs_2016.pdf -   

  04/06/2018  
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20112008

 .  

            2014    

     2015   27,54        

               

  2015    178,94      2014  144,13 

    2015    34,81      1 .  

      2006     -   

         29  01 -

 108       114,1    2016     

              

     .2         

2017                  

 .3  

 :  

   : 
4  

    

 98 .  %

   

                                                             
 1-  2015 201666.  
 2-        14        :27/05/2018                                   :

https://www.djazairess.com/alfadjr  
 3-  1.9  :   27/05/2018   
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4 - 2003104.  
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) 11 :(

) 2000 -2016(  

  
:    

-http://www.dgpp-mf.gov.dz /retrospective/taux_change/taux_de_change2016.pdf  
                  http://www.dgpp-mf.gov.dz/retrospective /principaux_indicateurs_2016.pdf -    

04/06/2018  
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1        

           

25%  6.7% 2015    

          .2  

    35,89) %109,47 

2016 80,56 2014(13,35 %

)121,18 2016 106,91 2014 .(

108 ) 2017-2019 (
3   

 :  

      

 " )  "FRR(.   
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10 :(   
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    1976  

  Governement pensions fund  1983  

  Khazanah nasional 1990  

    1993  

    2000  

    2000  

    2000  

    2005  
Source : Amel Blidi, l’Algérie bon investisseur gouvernement étranger aux USA, El Watan 

économie, n :119, 24-30 , septembre 2007,p 04 

      

  .17 79 

 2000 103-302 10 

2000 -022000

 1:  

   

1.  

2.     

   

1.  

2. .  

     

 

  

                                                             
  :
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12)  :(2000 -2016(  

  
    

- http://www.dgpp-mf.gov.dz/images /retrospective/frr/frr2016.pdf  

-http://www.dgpp-mf.gov.dz/images/PDF/retrospective/principaux_indicateurs_2016.pdf      
04/06/2018  
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1 -  )word bank indicators :  (https://data.albankaldawli.or 
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) 14 :( ) (LPPI. 

 
                                  :EViews 9.0)(  

     198614 $ /

2008  94$ /2011 

 133 $ /  

2014-2016 

2014 100  $ / 2016 

45 $ .  /  

 :  

       

) 15 :( )LCPI:( 

  
                                  :EViews 9.0)(  

    1992 ) 31,7 (

  -) 0,3(- 2000.  
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    ) 2000-2011 (

2012 ) 8,9 (2014  

20152016 2016 ) 6,4 .(  

 :  

    ) 1980-2016 (

1984 )8,7( 

2000   29,8.  

    ) 2000-2006 (2006 ) 12,3(

2013 9,3.(  

     2014  2016 

2015 ) 11,2 (2016 ) 10,5.(  
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) 17 :( )LGDP.( 

  
                                     :EViews 9.0)(  

    ) LGDP)   (1980 -2004  (

2005 2013 2013 

 2014 20152016 

) LGDP .(  

 :  

   ) LLF ()  1980 -

2016(    

) 18 :( )LLF.(  

  
                                  :EViews 9.0)(  

 :  

    ) LGDI( )1980-2016( 

 1997 ) 22,4( 

2015 ) 50,7 (  2016 .  
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) 19 :( )LGDI.(  

  
                                  :EViews 9.0)(  

  :  

       

  

      

1.  

 :  

 :  )Granger(  

      (Granger) ) Incremental Predictability( .

) Forcasting Relation (

 

.  

                                                             
 1-  ) 1970-2014( 

2015-2016244 .  

   Sims1972 Granger   

 .                         
, Econometrie des series temporelles macroeconomiques et Sandrine Lardic, Valerie Mignon

 102.-: 101 paris, 2002, p, Economica, financieres 
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     )Granger (1969 
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RVAR :  

UVAR:  

T:  

C:  

pL a 221.  

   )Sims(2 :  
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- tX1 tX2 :   

0....... 11
2

1
10 pbbbH  

- tX2 tX1   

0....... 11
2

1
10 pbbbH  

:   

1/
/

knSCRU
CSCRUSCRRF  

c . :  

SCRR:  

SCRU:   

n : .   

                                                             
1 -  2012

 :276-278.  
2 -Régis Bourbonnais, Econométrie ,Dunod , 3émeedition, Paris, 2000, P:270.  
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K:  

:  

     ) La Causalité de 

Granger( .

) 06 ( 

) 11 :(  
 

(Null Hypothesis) 
  

)  
    

1 
)36(  

2 
)35(  

3 
)34(  

Fstat  Prob  Fstat  Prob  Fstat  Prob      
LGDI  LCPI 0.05 0.81  0.10  0.90  0.49  0.69  LGDILCPI H0 

LCPI  LGDI  4.26  0.04  3.88  0.03  2.87  0 .05  LCPI  LGDI  H1 

LGDP  LCPI  0.02  0.87  0.03  0.96  0.04  0 .98  LGDP LCPI  H0 

LCPI  LGDP  0.70  0.40  0.49  0.61  1.16  0.34  LCPILGDP  H0 

LLF  LCPI  2.23  0.14  1.09  0.34  1.17  0.33  LLFLCPI   H0 

LCPI  LLF  0.62  0.43  0.36  0.69  0 .22  0.87  LCPILLF  H0 

LPPI  LCPI  0.01  0.91  0.16  0.84  0.64  0.59  LPPILCPI  H0 

LCPI  LPPI  0.98  0.32  0.75  0.48  1.35  0.27  LCPILPPI  H0 

LUNEM  LCPI  0.14  0.52  0.37  0.69  0.25  0.85  LUNEMLCPI  H0 

LCPI  LUNEM  5.08   0.03**  1.65  0.20  1.38  0.27  LCPILUNEM  H1 

LGDP  LGDI  7.38  0.01*** 5.32  0.01  3.56  0.02  LGDPLGDI  H1 

LGDI  LGDP  0.40  0.52  0.50  0.61  0.40  0.74  LGDILGDP  H0 

LLF  LGDI  4.11  0.05  3.72  0.03  4.39  0.01  LLFLGDI  H1 

LGDI  LLF  0.01  0.90  0.46  0.63  0.43  0.73  LGDILLF  H0 

LPPI  LGDI 20.23  0.00  12.45  0.00  7.64  0 .00  LPPILGDI  H1 

LGDI  LPPI 0.32  0.57  2.01  0.15  1.28  0.30  LGDILPPI  H0 

LUNEM  LGDI 1.94  0.17  1.33  0.27  0.54  0.65  LUNEMLGDI  H0 

LGDI  LUNEM 2.90  0.09  2.74  0.08*  1.91  0.15  LGDILUNEM  H1 

LLF  LGDP 3.40  0.07  1.75  0.19  1.14  0.35  LLFLGDP  H1 

LGDP  LLF 0.00  0.95  0.01  0.98  0.02  0.99  LGDPLLF  H0 

LPPI  LGDP 0.05  0.81  0.41  0.66  0.34  0.79  LPPILGDP  H0 

LGDP  LPPI 5.38  0.02  0.87  0.07  1.95  0.14  LGDPLPPI  H1 

LUNEM  
LGDP 

0.01  0.89  0.49  0.61  0 .46  0.70  LUNEMLGDP  H0 

LGDP  
LUNEM 

4.07  0.05  1.81  0.18  1.40  0.26  LGDPLUNEM  H1 

LPPI  LLF 0.00  0.95  0.18  0.83  0.33  0.80  LPPILLF  H0 

LLF  LPPI 2.95  0.09  2.49  0.09  1.80  0.17  LLF LPPI  H1 
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LUNEM  LLF 0.19  0.66  0.35  0.77  0.21  0.88  LUNEMLLF  H0 

LLF  LUNEM 2.48  0.12  0.71  0.49  0.38  0.76  LUNEMLLF  H1 

LUNEM LPPI 0.04  0.82  1.24  0.30  1.09  0.36  LUNEMLPPI  H0 

LPPI  LUNEM 10.26  0.00  4.50  0.01  3.53  0.02  LPPI LUNEM  H1 
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1 -Région Bourbonnais, Econométrie.Manuel et Exercices corriges, Dunod, 6éme Edition, Paris, 
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 .   :) 0:0 bH( 

         )02)   (08 ()  @TREND(  

05.006.0P) 0H (TS
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   )Corrélogram ()DLGDP( 

02 ( ) 08 ( P=0

   

) 12 :(- ) DLGDP(  
        

DF   TC   TC    TC    

5,85-  2,63 -      )1%(  5,96-  3,63 -       )1%(  5,93-  4,24 -     )1%(  
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) 23:( 

  Log L LR  FPE  AIC  SC  HQ  

0  105.84-  NA 38.00  6.47  6.52  6.49  

1  70.67-  66 .07*  4.79*  4.40*  4.49*  4.43*  

2  70.67-  0.00  5.09  4.46  4.60  4.51  

3  70.67-  0.01  5.41  4.52  4.70  4.58  

4  70.66-  0.00  5.75  4.58  4.81  4.66  
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1 -Régis Bourbonnais, Econométrie Manuel et Exercices corrigés, Dunod, 6émeédtion, Paris 
2005, P: 276-277. 
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1-Clement Emmanuelle.J.M Germain, VAR et prévisions conjoncturelles, Annales d’économie 
et de statistiques N0 32 , France, 1993 , p:58 . 
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) 25)  :(Ljung-box ( 
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LCPI     8.29  0.76  

LUNEM    10.98  0 .53  
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1982 1.878 3.618 24.534 15.473 3.477 2.791 
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1985 2.349 3.542 24.782 15.594 3.296 2.272 
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1987 2.007 3.316 24.924 15.666 2.875 3.063 
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1989 2.239 3.403 24.742 15.734 2.851 2.895 
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1995 3.393 3.431 24.455 15.863 2.824 3.335 
1996 2.927 3.245 24.572 15.906 3.010 3.331 
1997 1.746 3.111 24.598 15.930 2.927 3.273 
1998 1.599 3.301 24.598 15.955 2.507 3.332 
1999 0.972 3.267 24.607 15.980 2.861 3.377 
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2012 2.186 3.667 37.578 16.261 4.709 2.272 
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2016 1.856 3.926 37.305 16.295 3.806 2.351 
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