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3-1 -3 )Auto corrélation.(  
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-  "White ."  

       

 . 

                          tktkktkttttt aXbXaXbXaXbXae 0
22

2222
2

1111
2 

  0: 22110 kk bababaH 

 :kpavecRn p 2. 22                                              

 0H   

 :22. pRn  %   

5-  

        
Y
X

X
Y

X
X

Y
Y

E j  

     Y  .  :           X  :  

                                                         :

y
x

x
yE j   :

x
y : x :y :

  

  
  
  
  
  
 
 
  



   :  

68   
  

   

1970-2012             
 .  

1  - :  
 -  " Variable explique:"  

pib : 
  -  " Variables explicatives:"  

 ) 
 : ) 

 : :  
tra:)                        (k:   
inftaux :                            fispet :  

comt  :                          dmond  :  
tauxch :                                   ct :  

 prixpet :                               pop:  
2-  

     " "
 CbTbRbaGDP 321.  

 growthGDP R
) .(T 

C 
)(

1.  
 

  
                                                             

1  1974-2002
9 : 200426-27.  
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2-1   

i10x109ix98ix87ix76ix65ix54ix43ix32ix2ix10iy  
2-2   

i10xlog109ixlog98ixlog8
7ixlog76ixlog65ixlog54ixlog43ixlog32ixlog2ixlog10logiy log

i :1970-2012.  
 iy:  pib

 ix1 :) (tra  .  

ix2 :  k             ix3  : inftaux.  

ix4 : fispet.              ix5  : comt.  

ix6 :dmand .           ix7  : tauxch.  

ix8 : ct.                ix9 : prixpet.  

ix10 : pop.  
1.4Eviews ) 01 02 ( 

  
) 01 :(   

n  Dw
 

2R
 

cF
  

St (tc)   

43 2.37 0.99 1078.12 

0.198 -1.314 2.452930ˆ
0   

0.0061 2.935 3944.249ˆ
1  1x  

0.363 0.922 53.0ˆ
2  2x  

0.214 -1.266 70.6067ˆ
3  3x  

0.000 4.581 43.1ˆ
4  4x  

0.417 -0.822 417.3029ˆ
5  5x  

0.293 1.069 000.0ˆ
6  6x  

0.003 3.200 42.53305ˆ
7  7x  

0.196 -1.317 172.1ˆ
8  8x  

0.417 -1.483 744.7545ˆ
9  9x  

0.000 -6.421 068.4ˆ
10  10x  

 :1.4Eviews  
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) 02 :(  

n  Dw
 

2R
 

cF
  

St (tc)   

43 1.22 0.95 66.204 

0.720 0.361 256.7ˆ
0   

0.515 0.658 892.0ˆ
1  1x  

0.646 -0.463 949.0ˆ
2  2x  

0.861 0.175 045.0ˆ
3  3x  

0.602 -0.526 759.0ˆ
4  4x  

0.022 -2.406 066.5ˆ
5  5x  

0.272 -1.116 328.0ˆ
6  6x  

0.813 0.238 410.0ˆ
7  7x  

0.045 2.079 685.3ˆ
8  8x  

0.418 0.819 238.1ˆ
9  9x  

0.820 -0.228 100.0ˆ
10  10x  

 :1.4Eviews  
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 .  

  :toutes les regression possibles, 
l’élimination progressive, la regression pas a pas 

 :  
LogPIB = 23.94 + 0.13 LogTR + 2.06LogK + 0.13 LogTauxinf +0.70 LogFispet 

   )0.72   (             )6(0.5                )1.59  (         )0.12 (               )1.98 (                                                                      
              -8.40 LogComt -0.37 LogDmand  + 0.06 LogPop                                                        

                      )0.14    (          )-1.22(             )-6.26(                                                 
R-2=0,93             DW = 2.20            Obs = 43       F-statistic=87.25  

4-    
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calt 
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43* tt tab  

 

.  

-  3R-2 =0,9 

 99%  DW = 

2.20    

  )87.25=*
calF ( ) 

2.45=05.0
36,.7F=knqF ,( 
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1 -     2000.  
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3 -    1998.  
4  -  ,2004.  
5  -   1998.  
6  -   .2000   
7  -     1993.  
8  -    1988.  
9  -  1992 .  

10 -  2003.  
11 -      
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13 - 

1998 .  
14 -        1994.  
15 -   1993.  

:  

1 -  1970 -
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2  -    
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3  -     
  .2001  

4 -     
 .2005 .  

5 -  
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