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+ Périodiques, revue et études:

1 — Gregory Mankiw, Mark Taylor : economics," Thomson learning edition
", England, 2006.

130


http://www.premier-ministre.gov.dz/
http://www.premier-ministre.gov.dz/
http://www.premier-ministre.gov.dz/
http://www.albankaldawli.org/
http://www.dgpp-mf.gov.dz/index.php/retrospective




daial Olgial ab )
133 2018-1980 a5l Pla ihall a dalall cliadl) ol | 01
134 A(2018-1980) sl DA jihall 3 Spleslll zisall clyiia| 02
136 el il jladl | 03
141 ol Ayl | 04
141 e A il | 05
142 il puilasa Jlisl g | 06
142 Zisall i | 07
144 Al Jiss | 08
147 ol Jiss | 09

132




.

dA

Sl

2018-1980 55l s il 8 dalal) il ok 1(1) a8y (galall

il Ll Basgl

dalad) culadsy BIENA(RUALEY, ) C\B4S ) giead)
44016000000 17227000000 26789000000 1980
57655000000 23450000000 34205000000 1981
72445000000 34449000000 37996000000 1982
84825000000 40434000000 44391000000 1983
91598000000 41326000000 50272000000 1984
99841000000 45181000000 54660000000 1985
101817000000 40663000000 61154000000 1986
103970000000 40216000000 63761000000 1987
119700000000 43500000000 76200000000 1988
124500000000 44300000000 80200000000 1989
136500000000 47700000000 88800000000 1990
212100000000 58300000000 153800000000 1991
420131000000 144000000000 276131000000 1992
476627000000 185210000000 291417000000 1993
566329000000 235926000000 330403000000 1994
759617000000 285923000000 473694000000 1995
724609000000 174013000000 550596000000 1996
845196000000 201641000000 643555000000 1997
875739000000 211884000000 663855000000 1998
961682000000 186987000000 774695000000 1999
1178120000000 321929000000 856193000000 2000
1321030000000 357395000000 963633000000 2001
1550650000000 452930000000 1097720000000 2002
1684270000000 561504000000 1122760000000 2003
1888930000000 638036000000 1250890000000 2004
2052040000000 806905000000 1245130000000 2005
2453010000000 1015140000000 1437870000000 2006
3108670000000 1434640000000 1674030000000 2007
4191050000000 1973280000000 2217780000000 2008
4246330000000 1946310000000 2300020000000 2009
4466940000000 1807860000000 2659080000000 2010
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5731750000000 1934500000000 3797250000000 2011
7058100000000 2275500000000 4782600000000 2012
6024100000000 1892600000000 4131500000000 2013
6995700000000 2501400000000 4494300000000 2014
7656300000000 3039300000000 4617000000000 2015
7297500000000 2711900000000 4585600000000 2016
7282600000000 2605400000000 4677200000000 2017
7726300000000 3078000000000 4648300000000 2018

paladinly Ll dlae) (e 1 yaal)

Alibaad gl glspall Gllass -

http://WwWw.dgpp- :adsal e 4l 33—

: g2y &6 « mf.gov.dz/index.php/retrospective

.2020/06/13

.(2018-1980) sl DA jihall b aiyle sl 7 3 gaill il yicia 1(2) ad) Galall

LDP LINF LPIB <l gl
3.784553289413452 | 2.253394842147827 3.745857 1980
4.054476737976074 | 2.68444037437439 3.792083 1981

4.282828 1.877937197685242 3.811254 1982
4.440590381622314 1.786747 3.887758493423462| 1983
4.517409324645996 2.09433 3.983381 1984

4.603579 2.34946870803833 | 4.059370999999999 | 1985

4.623177 2.515274286270142 | 4.154126644134521 | 1986

4.64417 2.006870746612549 |4.200838565826416 | 1987
4.784988403320312| 1.77664577960968 4.079046 1988
4.824305534362793 | 2.230014324188232 | 4.018748999999999 | 1989
4.916324615478516 2.81241 4.127861499786377| 1990
5.357058000000001 3.253857 3.822434425354004 | 1991
6.040566444396972 3.45537 3.871269702911377| 1992

6.166734 3.022374 3.910951614379882 | 1993

6.339175 3.3690185546875 3.750505 1994
6.632814407348633 3.393837 3.732036 1995

6.585632 2.927453517913818 3.848902 1996
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6.739569 1.745715498924255 | 3.874899625778198 | 1997
6.775068 1.599387526512146 3.875105 1998
6.868684 0.9745597 3.884458 1999
7.071677 —-1.07880961894989 | 4.003512382507324| 2000
7.186165 1.442202 4.002681 2001
7.346427 0.3506568670272827 4.038837 2002
7.402003 1.451613783836365 4.217503 2003
7.543766 1.376244 4.446467399597168 | 2004
7.626588 0.3220835 4.636651515960693 | 2005
7.805073 0.8372476 4.762407302856445| 2006
8.04195 1.302912712097168 4.905105 2007
8.340707 1.581038475036621 |5.141667366027832| 2008
8.353811 1.747459173202515 4.92152 2009
8.404458999999999 | 1.363537430763245 |5.082690999999999 | 2010
8.653715999999999 1.508512 5.298413 2011
8.861945 2.184927 5.342616558074951 | 2012
8.703524 1.178655 5.34594 2013
8.853065000000001 | 1.07158362865448 5.365088 2014
8.943284 1.564440488815308 |[5.111862999999999 | 2015
8.895288000000001 1.856298 5.075985 2016
8.893243 1.720979332923889 5.121313 2017
8.952385 1.451613783836365 5.157675 2018
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(aY) il jlaa) il (3) a8y gaall

¥ Aaal) milil o
(1) gisaldl -

Null Hypothesis: LPIB has a unit root Null Hypothesis: LPIB has a unit root
. : Exogenous: Constant, Linear Trend
E:ggf:nogﬁﬁ: g?:jttn?rr:]téhlcnet?ar;éznodn SIC, marlag=1) Bandwidth: 4 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
+-Statistic Prob.*
Phillips-Perron test statistic -1.604719 0.7724
Augmented Dickey-Fuller test statistic 324387 0gee4 | |Testericalialues 1 eve o
Test critical values: ;x :eue: ;g;g*ﬂ]:g 10% level 3198312
ave -3
10% level -3.188312 *Mackinnon (1996) one-sided p-values.
*MackKinnon (1996) one-sided p-values. - - -
Residual variance (no correction) 0.014236
HAC corrected variance (Bartlett kernel) 0.022100
Augmented Dickey-Fuller Test Equation
Dependent Variable: DILPIB)
Method: Least Squares Phillips-Perron Test Equation
Date: 0714/20 Time: 16:49 Dependent Variable: D(LPIB)
Sample (adjusted): 19812013 B AT oo
Included observations: 38 after adjustments Sample (adjusted): 1981 2018
Included observations: 38 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
Variable Coefficient Std. Error t-Statistic Prob.
LPIB(-1) -0.088755 0067016 1324387 01940
LPIB(-1) -0.088755  0.0B7016  -1.324387 01940
c 0334185 0238203 1402044 01694 c 0334185 0278203 1402044 01694
@TREND(™8307) 0.004561  0.003445 1323799 01942 @TREND(1980%) 0.004561  0.003445 1323799  0.1942
1(2) gl —
Mull Hypothesis: LPIB has a unit root Mull Hypothesis: LPIB has a unit root
. Exogenous: Constant
E:ng:nogﬁj (D:?Eimtatic- based on SIC, madag=1) Bandwidth: 4 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
t-Statistic Prab.*
Phillips-Perron test statistic -0.585716 0.8621
Augmented Dickey-Fuller test statistic 0330045 0.9026 Test crifical values: ;x :Z\‘:g: gglﬁig
Test critical values: ;3 :z:z: ggli?ig 10% level 2 609066
10% level -2.609066 *MacKinnon (1996) one-sided pvalues.
*MacKinnon (1996) one-sided p-values. - - -
Residual variance (no correction) 0.014949
HAC corrected variance (Bartlett kernel) 0.022531
Augmented Dickey-Fuller Test Equation
Dependent Variable: D{LPIB)
Method: Least Squares Phillips-Perron Test Equation
Date: 07/14/20 Time: 16:50 Dependent Varzole: DILPIE)
Sampl (adusted) 19812018
Included observations: 38 after adjustments Sample (adjusted). 1981 2018
Included observations: 38 after adjustments
Variable Coefficient  Std Eror  t-Stafistic  Prob.
Variable Coefficient  Std. Error  t-Statistic Prob.
LPIB(-1) -0.013737  0.036146 -0.380045  0.7061
LPIB(-1) -0.013737  0.036146 -0.380045  0.7061
C 0096892 0158505 0611288 03448 c 0096892 0158505 0611288 05448
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Mull Hypothesis: LPIB has a unit root Mull Hypothesis: LPIB has a unit root
Exogenous None Exogenous: Mone
I a ) )
Lag Length: 0 (Automatic - based on SIC, maxlag=1) Bandwidth: 4 (Newey-West automatic) using Bartlett kernel
Adj. t-Stat Prob.*
t-Statistic Prob.*
Phillips-Perron test statistic 1.435232 0.9599
Augmented Dickey-Fuller test statistic 1774319 0.9798 Test critical values: ;x :9"9: fgigsgg
™ - X eve -1
Test critical values: 1% lavel 2627238 10% level 1611459
5% lavel -1.949856
10% level -1.611469 *MacKinnon (1996) one-sided p-values.
*MacKinnon (1996) one-sided p-values.
Residual variance (no correction) 0.015104
HAC corrected variance (Bartlett kernel) 0.022061
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LPIB)
Wethod: Least Squares Phillips-Perron Test Equation
Date: 07M4/20 Time: 16:54 Dependent Variable: D(LPIB)
" . Method: Least Squares
sample (adjusted): 19612018 Date: 07/14/20 Time: 17:14
Included obsenvations: 38 after adjustments Sample (adjusted): 1981 2018
Included observations: 38 after adjustments
Variable Coefficient  Std Error  t-Statistic Prob.
Wariable Cuoefficient Std. Error t-Statistic Prob.
LPIBI-1) 0008175 0004608 1774319 00842 LPIBC1) 0008175 0004608 17743119 0.0842
Lpib — I(1) : AVl Aaal) gslil)
Mull Hypathesis: D(LPIB) has a unit root Mull Hypothesis: D(LPIB) has a unit root
. Exogenous: None
Exogenous: None X o
: Bandwidth: 4 (N -West automat Bartlett k |
Lag Length: 0 (Automatic - based on SIC, maxlag=0) =ndwidth: 4 (Newey-West automalic) using Baret kerme
Adj. t-Stat Prob.*
t-Statistic Prab.*
Phillips-Perron test statistic -5.247111 0.0000
Augmented Dickey-Fuller test statistic -5.074620  0.0000 Testericalvalues: 1% level 2628961
Testcriical values: 1% level 2 628961 0% level B
: : 10% level -1.611338
5% level -1.950117
10% level -1.611339 *MacKinnon (1996) one-sided p-values.
MacKinnon (1996) one-sided p-values. Residual variance (no correction) 0.016308
HAC corrected variance (Bartlett kernel) 0.021409
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LPIB,2) Bhillie.p Test Equt
) illips-Perron Test Equation
ge}hpgfhijstgsiqar?iaﬁa Dependent Variable: D{LPIB,2)
ClL : Ime: 10: Method: Least Squares
Sample (adjusted). 19822018 Date: 0714120 Time: 17:17
Included observations: 37 after adjustments Sample (adjusted): 1982 2018
Included observations: 37 after adjustments
Variable Coefficient Std. Error ttatistic Prab. Variable Coefficient  Std Error  t-Statistic Prob.
DILPIB(-13) 0833386 0164226 5074620 0.0000 D(LPIB(-1)) -0.833386 0164226 -5.074620  0.0000
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(1) gisgadll —

Null Hypothesis: LINF has & unit root Null Hypothesis: LINF has a unit root
Exogenous: Constant, Linear Trend Exo . :
i o ) ) genous: Constant, Linear Trend
Bandwidth: 3 (Newey-West automatic) using Bartlett kernel Lag Length: 0 (Automatic - based on SIC, maxiag=1)
Adj. t-Stat Prob.*
+-Statistic Prob.*
Phillips-Perron test statistic -3.068035 01283
Test critical values: 1% level -4.219126 Augmented Dickey-Fuller test statistic -3.009023 01431
5% level -3.533083 ™ -
10% level 3193312 Test critical values: 1% level -4.219126
5% level -3.533083
*MacKinnon (1995) one-sided p-values. 10% level -3.198312
*MacKinnon (1996) one-sided pvalues.
Residual variance (no correction) 0.443005
HAC corrected variance (Bartlett kernel) 0.469609
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LINF)
Phillips-Perron Test Equation Method: Least Squares
Dependent Variable: D{LINF) Date: 07114120 Time: 18:01
B Lt Sauares o2 Sample (adjusted): 1961 2018
Samble (adjusted) 1981 2018 Included observations: 38 after adjustments
Included observations: 38 after adjustments - - —
Variable Coefficient  Std. Error  t-Statistic Prob.
Variable Coefficient Std. Error t-Statistic Prob.
LIMF(-1) -0.411603 0.136790  -3.009023 0.0048
HNEED e it ool Do C 1031799 0419526 2450443 0.0190
@TREND("19807) 0.015162 0011459 1323150 0.1944 @TREND(™1980%) -0.015162 0.011459  -1.323159 0.1944
(2) 543.4.'\3\ -
Null Hypothesis: LINF has a unit root Null Hypathesis: LINF has a unit root
Exogenaus: Canstant Exogenous: Constant
e ¥ L
Lag Length: 0 (Automatic - based on SIC, marlag=1) Bandwidth: 3 (Newey-West automatic) using Bartlett kernel
Ad]. t-Stat Prob.*
t-Statistic Prob.*
Phillips-Ferron test statistic -2.662099 0.0900
Augmented Dickey-Fuller test statistic 2674812 0.0877 Test critical values: ;x :2:2: ggljfig
Test critical values: 1% level -3.615588 10% level 5 609066
5% level -2.941145
10% level -2 609066 *MacKinnon (1996) one-sided pvalues.
*MacKinnon (1996) one-sided p-valugs. i i i
Residual variance (no correction) 0.465164
HAC corrected variance (Bartlett kernel) 0.458959
Augmented Dickey-Fuller Test Equation
Dependent Variable: D{LINF)
Wethod: Least Squares Fhillips-Perron Test Equation
. e e Dependent Variable: D(LINF)
Date. 0714120 Time: 18:07 Method: Least Squares
Sample (ajusted): 19812013 Date: 07114120 Time: 18:08
Included observations: 38 after adjustments Sample (adjusted). 1981 2018
Included observations: 38 after adjustments
Variable Coefficient  Std. Error  t-Statistic ~ Prob. - - —
Variable Coefficient Std. Error t-Statistic Prob.
LINF(-1) 0330997 0123746 -2674812 00112 LINF(-1) 0330097 0123746 -2674812  0.0112
C 0587854 0254463 2310177 00267 C 0587854 0254463 2310177 00267
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Wull Hypothesis: DILINF) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxag=0)

MNull Hypothesis: D{LINF) has a unit root
Exogenous: Constant
Bandwidth: 0 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

t-Statistic Prob*

Augmented Dickey-Fuller test statistic -5.641963  0.0000
Test critical values: 1% level -3.621023
5% level -2.943427
10% level -2.610263

*MacKinnon {1996} one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LINF,2)

Method: Least Squares

Date: 0714/20 Time: 18:13

Sample (adjusted); 1982 2018

Included observations: 37 after adjustments

Phillips-Perron test statistic -8.641963 0.0000
Test critical values: 1% level -3.621023

5% level -2.943427

10% level -2.610263
*Mackinnon (1996) one-sided p-values.
Residual variance (no correction) 0.493698
HAC corrected variance (Bartlett kernel) 0.493698

Phillips-Perron Test Equation

Dependent Variable: D(LINF,2)

Method: Least Squares

Date: 07/14/20 Time: 18:13

Sample (adjusted). 1982 2018

Included observations: 37 after adjustments

Variable Coefficient  Std. Error  t-Statistic Prob.
D{LINF(-1)) -1.358320 0157177 -B.641963  0.0000
C -0.038476 0118789  -0.323900 07479

Variable Coefficient Std. Error t-Statistic Prob.
DILINF{-13) -1.358320 0157177 -B.641963 0.0000
C -0.038476 0118789  -0.323900 0.7479

(1) gl —

Mull Hypothesis: LDP has a unitroot
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=1)

Mull Hypothesis: LDP has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

t-Statistic Prop.*

Adj. t-Stat Prob.*

Phillips-Perron test statistic -1.404300 0.8436
: - Test critical values: 1% level -4.219126
Augme_nted Dickey-Fuller test statistic -0.964183 0.9372 5% level 3533083
Test critical values: 1% level -4.219126 10% level 3198312
5% level -3.533083
10% level -3.198312 *MacKinnon (1996) one-sided p-values.
* T —ci x
WacKinnon (1996) one-sided p-values. Residual variance (no correction) 0.018746
HAC corrected variance (Bartlett kernel) 0.026230

Augmented Dickey-Fuller Test Equation
Dependent Variable: DILDP)

Method: Least Squares

Date: 07114120 Time: 18:18

Sample (adjusted); 1981 2018

Included observations: 38 after adjustments

Phillips-Perron Test Equation

Dependent Variable: D{LDP)

Method: Least Squares

Date: 0714120 Time: 18:19

Sample (adjusted). 1981 2018

Included observations: 38 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
LDP(-1) -0.092312  0.095741  -0964183 03416

C 0547025 0365229 1497760 01432
@TREND(19807) 0.010583 0014389 0733375  0.4682

Variable Coefficient 5td. Error t-Statistic Prob.
LDP(-1) -0.092312 0.095741  -0.964183 0.3418

C 0.547025 0.365229 1.497760 0.1432
@TREND(™19807) 0.010553 0.014389 0733375 0.4682
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Null Hypathesis: LDP has a unit root Mull Hypothesis: LDP has a unit root
Exoqenaus: Constant Exogenous: Constant
g ) i Bandwidth: 2 (Newey-West automatic) using Bartlett kernel
Lag Length: 0 (Automatic- based on SIC, maxlag=1)
Ad]. t-Stat Prob.*
-Statistic Prob.*
Phillips-Perron test statistic -1.535690 0.5050
Augmented Dickey-Fuller test statistic 1638278 04537 Testerical values: Lo o
Test critical values: 1% level -3.615588 10% level 2 BDY0EE
5% level -2941145
10% level -2.609086 *MackKinnon (1996) one-sided p-values.
MacKinnon (1396) one-sided p-values. Residual variance (no correction) 0.019034
HAC corrected variance (Bartlett kernel) 0.023171
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LDP)
Method: Least Squares Phillips-Perran Test Equation
. T Dependent Variable: D(LDP)
Date.UTHSQU Tlme.08.31 Method: Least Squares
Sample (adjusted): 19812018 Date: 07M5/20 Time: 08:31
Included observations: 38 after adjustments Sample (adjusted): 1981 2018
Included observations: 38 after adjustments
Yariable Coefficient  Std Error  t-Statistic Prob.
Variable Coeficient  Std Error  t-Statistic Prab.
LDP(-1) 0022857 0013352 1638278 0.1101 LDP(1) 0022857 0013952 1638278 01101
c 0288722 0096018 3006965  0.0048 C 0288722 0096012  2.006965  0.0048
Ldp — I(1) :alal) W
. . Mull Hypothesis: D(LDP) has a unit root
Ml Hypothlesm. D{LDP) has a unit root Exogenous: Constant
Exogenous: Constant Bandwidth: 2 (Newey-West automatic) using Bartlett kernel
Lag Length: 0 (Automatic - based on SIC, maxlag=0)
Adj. t-Stat Prob.*
t-Statistic Prab.* — —
Phillips-Perron test statistic -4.649322 0.0006
) i Test critical values: 1% level -3.621023
Augmented Dickey-Fuller test statistic -4697896  0.0005 e 04347
Test critical values: 1% level -3.621023 10% level -2 10263
5% level -2.943427
10% level -2 610263 *MacKinnon (1996) one-sided p-values.
“MacKinnon (1396) ane-sided p-values. Residual variance (no correction) 0.019361
HAC corrected variance (Bartlett kernel) 0.017661
Augmented Dickey-Fuller Test Equation
Dependent Variable: D{LDP,2) Philine.p Test Equat
. Hips-rFerron [est equation
rE;e{hpg?hesaétusgrqar?suelu DependentVariable: D(LDP,2)
ale. A Ime: Ug: Method: Least Squares
Sample (adjusted). 1982 2018 Date: 071520 Time: 08:35
Included observations: 37 after adjustments Sample (adjusted): 1982 2018
Included observations: 37 after adjustments
Variable Coefficient  Std Error  t-Statistic Prab. i - .
Variable Coefficient Std. Errar t-Statistic Prab.
D(LDP(-1)) 0765345 0162912 4607896  0.0000 D(LDP(-1)) 0765345 0162912 -4697896  0.0000
C 0099977 0032544 3072007  0.0041 C 0099977 0032544 3072007  0.0041
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VAR Lag Order Selection Criteria
Endogenous variables: LDP LINF LPIB
Exogenous variables: C

Date: 07/0%20 Time: 10:19

Sample: 1980 2018

Included observations: 35

Lag LogL LR FPE AlC SC HQ

0 -119.9989 NA 0.226485 7.028507 7161823 7.074528
"o 9531073  2294531*  0.000232*  0.141082*  0674344*  0.325164°

2 14.19473 7.461856 0.000301 0.388872 1322081 0.711016

3 18.16806 5676187 0.000414 076111 2009266 1136316

4 26.67238 10.69114 0000454  0.704435 2437537 1.302702
*indicates lag order selected by the criterion
LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error
AIC: Akaike information criterion
SC: Schwarz information criterion
HQ: Hannan-Quinn information criterion

g A Hlad) & 1(5) ady (dalal)

Pairwise Granger Causality Tests
Date: 071520 Time: 09:34
Sample: 1980 2018
Lags: 1
Mull Hypothesis: Obs  F-Statistic Prob.
LINF does not Granger Cause LDP 38 0.20276 0.6553
LOP does not Granger Cause LINF 212498 0.1538
LPIB does not Granger Cause LOP 38 0.20189 0.6560
LDP does not Granger Cause LPIB 209279 0.1569
LFIB does not Granger Cause LINF 38 0.20110 0.6566
LINF does not Granger Cause LPIB 2.46508 0.1254
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Date: 07520 Time: 09:51

Sample (adjusted): 1982 2018

Included observations: 37 after adjustments
Trend assumption: Linear deterministic trend
Series: LDP LINF LPIB

Lags interval (in first differences) 1to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
Mo, of CE(s) Eigenvalue Statistic Critical Value Prob. **
Mone 0.269499 A7. 44716 2979707 0.6070
At most 1 0110807 5. 828248 15.49471 07157
At most 2 0.039287 1.482944 3841466 02233
Trace test indicates no cointegration atthe 0.05 level
* denotes rejection of the hypothesis atthe 0.05 level
**Mackinnon-Haug-Michelis (1999) p-values
Unrestricted Cointegration Rank Test (Maximum Eigenvalue)
Hypothesized Max-Eigen 0.05
MNo. of CE(s) Eigenvalue Statistic Critical Value Prob.**
Mone 0 269499 11.61891 2113162 05855
At most 1 0.110807 4. 345302 14.26460 0.8212
At most 2 0.039287 1.482944 3841466 02233
Max-eigenvalue test indicates no cointegration atthe 0.05 level
* denotes rejection of the hypothesis atthe 0.05 level
**MackKinnon-Haug-Michelis {(1999) p-values
b o e o a
(VAR) zasaill s il :(7) a2y (3adall
Vector Autoregression Estimates
Date: O7/20/20 Time: 16:47
Sample (adjusted): 1981 2018
Included abservations: 38 after adjustments
Standard errors in { ) & t-statistics in []
LPIB LIMF LDF
LPIB{-1) 0.914790 0.2340681 -0.030037
(0.05914) (0.33212) (0.06986)
[ 15.4674] [1.02578] [-0.42995]
LIMF{-1) -0.0299495 0588092 0.012253
(0.02407) (0.13517) (0.02843)
[-1.24610] [4.35073] [0.43093]
LDP({-1) 0.022890 -0.202197 0.988339
(0.0Z2090) (0.11737) (0.02459)
[ 1.09521] [-1.72278] [40.0327]
L 0.209940 0606224 0.321996
(0.19176) (1.07683) [(0.22652)
[1.61628] [0.56297] [ 1.42150]
R-squared 0958378 0495297 0.9927495
Adj. R-squared 0.954706 0. 450765 0.992160
Sum sq. resids 0.512601 16.16423 0.715254
S.E. equation 0122786 0.689506 0145041
F-statistic Z260.9602 1112212 1561.721
Log likelinood Z7.89138 -37.67875 21 56170
Akaike AIC -1.257441 2193618 -0.924300
Schwarz SC -1.085063 2 365996 -0. 751923
Mean dependent 4 385868 1.818655 6.817795
S.D. dependent 0576937 0.930377 1.638032
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Dependent Yariable: LPIB
Method: Least Squares (Gauss-MNewton / Marquardt steps)
Date: 07M3/20 Time: 11:28
Sample (adjusted): 1931 2013
Included observations: 38 after adjustments
LPIB = CI1PLIMF{(-1) + C2FLPIB(-1) + CLEFLDP(-1) + C(4)
Coeflicient Std. Error t-Statistic Prob.
Ci1) -0.029985 0.024071 -1.246105 02212
Ci2) 0.914790 0.059143 15 46742 0.0000
Ci3) 0.022890 0.020800 1.095211 02811
Cid) 0.2308940 0181761 1.616281 0.1153
R-squared 0.958378 Mean dependentvar 4,335868
Adjusted R-squared 0.954706 S.0. dependentvar 0576837
S.E. of regression 0122786  Akaike info criterion -1.257441
Sum squared resid 0.512601 Schwarz criterion -1.085063
Log likelihood 2789138 Hannan-Cwinn criter. -1.196110
F-statistic 2608602 Durbin-Watson stat 1.8468549
Prob(F-statistic) 0.000000

Aalaa Jadd C._\l;'u °

Dependent Variable: LINF

Method: Least Squares (Gauss-Mewton / Marquardt steps)

Date: 071320 Time: 11286
Sample (adjusted): 1981 2018
Included cbservations: 38 after adjust

ments

LINF = C(1)*LINF(-1) + C(2)*LPIB(-1) + C(3FLDP(-1) + C(4)

Coefficient Std. Errar t-Statistic Prob.

C{1) 0.588002 0.135171 4 350728 0.0001

CL2) 0.340681 0332117 1.025784 03122

C(3) -0.202187 0117366 1722780 0.0940

Ci4) 0.606224 1.076835 0.562969 05772
R-zquared 0.495297 Mean dependentvar 1.818655
Adjusted R-squared 0450765 S.D. dependentvar 0930377
S.E. of regression 0.689506 AkKaike info criterion 2193618
Sum squared resid 1616423  Schwarz criterian 2 365996
Log likelihood -37.67875 Hannan-Quinn criter. 2254849
F-statistic 11.12212  Durbin-Watson stat 2.290046
Prob(F-statistic) 0.000031
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Dependent Variable: LOP
Method: Least Squares (Gauss-Mewton / Marquardt steps)
Date: 0714/20 Time: 18:00
Sample (adjusted): 1981 2018
Included observations: 38 after adjustments
LOP = C{1VLINF{(-1) + C2FLPIB(-1) + C{3)*LDP(-1) + C{4)
Coefficient Std. Error t-Statistic Prob.
Ci1) 0.012253 0.028434 0.430930 0.6692
Ci2) -0.020037 0.069363  -0.429851 0.6699
Ci3) 09883349 0.0246849 40.03219 0.0000
Ci4) 0321994 0.226517 1.421505 01643
R-zquared 0992795 Mean dependent var 6.817795
Adjusted R-squared 0992160 S.D. dependentvar 1.638032
S.E. ofregression 0145041 Akaike info criterion -0.924200
Sum squared resid 0.715254 Schwarz criterion -0.751823
Log likelinood 2186170 Hannan-Cluinn criter. -0.862970
F-statistic 1561.721  Durbin-Watson stat 1.618766
Prob(F-statistic) 0.000000

Al Jis 1(8) a8y (salall

Response of LDP to one standard deviation Innovation

Response of LDP:

Feriod LOF LINF LPIB
1 0.145041  0.000000  0.000000
Z 0144989 0009127 -0.003583
3 0143927 0015154 -0.006338
4 0142211 0019163  -0.008472
H 0140071 0021844 -0.010153
i 0137655 0023637 -0.011488
7 0135063 00248238 -0.012554
g 0132360 0025602 -0.013402
4 0129590 0026079 -0.014074
10 0126784 0026342 -0.014598
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Response of LINF to one standard deviation Innovation
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Response of LINF:

Period LDP LINF LFIB
1 0131360 0676877  0.000000
2 0047588 0388619  0.040748
3 -0.001850 0211139 0.061967
4 -0.030020 07102972  0.071380
5 -0.045113 0038055  0.073796
6  -0.082251  Z200E-05  0.072197
7 -0.054629  -0.021400  0.068414
g8 -0.054231 -0032637  0.063563
9  -0.052282 0037708  0.058314
10 -0.049533 -0.039118  0.053056

Response of LPIB to one standard deviation Innovation

Response of LPIB:

Period LDP LFIB LIMNF
1 -0001978 0126212  -0.024808
2 -0.003664 0121867  -0.030034
3 -0.004601 0109879  -0.047854
4  -0.006724 0098659  -0.052883
5 -0.004831 0085887  -0.055588
6  -0.001031 0073087 -0.054200
7 0.004277 0060576  -0.050883
8 0.010205 0048812 -0.046128
g 0016283 0038334 -0.040680
10 0.022117 00280887  -0.034974
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Response of LDP to Cholesky
One S.D. Innovations
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Variance Decomposition of LDP:

Period

SE

LOP

LINF

LPIB

o 00O ] OO0 LT e e e A

—
o |

0.145041
0.205317
0.251276
0.239437
0.3224%4
0.351628
0.377701
0401264
0422711
0442341

100.0000
99.77174
99.42030
99.03933
98.66806
98.32099
98.00221
97.71130
97 44616
97.20424

0.000000
0.1973%
0.495626
0.811619
1112763
1.387392
1.635003
1.855710
2032818
2229299

0.000000
0.030621
0.084070
0.143997
0.219182
0.291120
0.362738
0.432991
0.301021
0.566438

Variance Decompasition of LINF:

Period

SE

LDP

LINF

LPIE

L O3 ] O3 LT e Gl 3

—i
Lo ]

0.689508
0.793958
0.823338
0.633901
0839238
0.843957
0.848756
0.853482
0.857898
0.861351

3.629543
3.096626
2876223
2937165
3.188888
3.236640
3.911029
4271568
4.599109
4887324

96.37046
96.63996
96.31343
95.93917
94,5334
93.47939
92 48893
91.61330
90.36617
90.24030

0.000000
0.263412
0.810321
1.323670
2277268
2983973
3.600041
4.114931
4534717
4872175
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Period

SE

Variance Decompaosition of LPIB:

LOF

LINF

LPIB

i OO ] O LT s Cad e —

—
Lo ]

0.122736
0.170695
0.204278
0.229222
0.248068
0.262425
0.273443
0.281984
0.288695
0.294062

0.006490
0.011340
0.008508
0.034299
0.124030
0.304358
0.592542
0.997315
1.520118
2156414

5.100413
9.797677
13.63010
16.51496
18.60866
20.08947
21.10653
21.77304
2218203
22.39315

94.89310
90.19098
86.36139
83.45075
81.26731
719.60617
78.30092
11.22764
76.29786
7545043
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Résumeé:

L'objectif de cette étude est de connaitre I'effet de divers changements dant les
dépenses publiques sur l'inflation et la croissance économique de I'économie
algérienne, a partir d'un échantillon d'étude s'étendant de 1980 a 2018, grace a
examiner le cadre conceptuel des dépenses publiques et sa relation avec la
croissance économique et l'inflation, avec une analyse de la réalité et des
évolutions des variables de I'étude en Algérie, suivie d'une étude appliquée basée
sur le modele d'auto-régression (VAR).

Ou sommes-nous arrivés a certains résultats, dont le plus important était que
les dépenses publiques affectent positivement la croissance économique a court
terme, tandis que la relation entre les dépenses publiques et I'inflation est une
relation inverse en Algérie.

Les mots clés: Les dépenses publiques, I'inflation, la croissance économique, le
modeéle d'auto-régression (VAR).




