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Dependent Variable: PIB  Method: Least
Squares

Sample: 1990 2011 Included observations: 22
Variable Coefficient  Std. Error t-Statistic Prob.
C 26.30549 5.771076 4.558161 0.0004
K 0.773000 0.288258 2.681631 0.0179
EP 4.35E-06 1.19E-06 3.657621 0.0026
G -0.172975 0.173108 -0.999232 0.3346
PP 1.195097 0.133097 8.979132 0.0000
ouv -0.600262 0.165376 -3.629677 0.0027
DIPC -0.165368 0.180384 -0.916753 0.3748
M2 0.348134 0.141177 2.465948 0.0272
R-squared 0.998497 Mean dependent var 82.81950
Adjusted R-squared 0.997745 S.D. dependent var 48.57386
S.E. of regression 2.306473 Akaike info criterion 4.784604
Sum squared resid 74.47744 Schwarz criterion 5.181346
Log likelihood -44.63064 Hannan-Quinn criter. 4.878064
F-statistic 1328.545 Durbin-Watson stat 1.519318
Prob(F-statistic) 0.000000
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Dependent Variable: PIB  Method: Least

Squares
Sample: 1990 2011  Included observations:
22
Variable Coefficient Std. Error t-Statistic  Prob.
C 10.52465  4.878982  2.157140  0.0465
K 0.248757  0.293224  0.848349  0.4088
EP 1.75E-06  1.23E-06  1.426521  0.1729
PP 0.805693  0.100546  8.013207  0.0000
DIPC -0.076588  0.191031 -0.400919  0.6938
M2 0.593370  0.118731  4.997585  0.0001
R-squared 0.997082 Mean dependent var 82.81950
Adjusted R-squared  0.996170 S.D. dependent var 48.57386
S.E. of regression 3.006135 Akaike info criterion  5.266189
Sum squared resid 144.5896 Schwarz criterion 5.563746
Log likelihood -51.92807 Hannan-Quinn criter. 5.336284
F-statistic 1093.373 Durbin-Watson stat 1.244296
Prob(F-statistic) 0.000000
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Dependent Variable: PIB  Method: Least
Squares

Sample: 1990 2011  Included observations: 22
Variable Coefficient  Std. Error t-Statistic Prob.
C 10.07840 4.631582 2.176017 0.0439
K 0.266758 0.282523 0.944200 0.3583
EP 1.75E-06 1.20E-06 1.462103 0.1620
PP 0.805657 0.098032 8.218278 0.0000
M2 0.593098 0.115762 5.123442 0.0001
R-squared 0.997053 Mean dependent var 82.81950
Adjusted R-squared 0.996359 S.D. dependent var 48.57386
S.E. of regression 2.930992 Akaike info criterion 5.185275
Sum squared resid 146.0421 Schwarz criterion 5.433240
Log likelihood -52.03803 Hannan-Quinn criter. 5.243688
F-statistic 1437.650 Durbin-Watson stat 1.278028
Prob(F-statistic) 0.000000
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Dependent Variable: PIB  Method: Least

Squares
Sample: 1990 2011 Included observations: 22
Variable Coefficient ~ Std. Error t-Statistic Prob.
C 16.65937 1.098567 15.16464 0.0000
PP 0.749870 0.087611 8.559079 0.0000
M2 0.739020 0.071880 10.28129 0.0000
R-squared 0.996550 Mean dependent var 82.81950
Adjusted R-squared 0.996187 S.D. dependent var 48.57386
S.E. of regression 2.999452 Akaike info criterion 5.160860
Sum squared resid 170.9375 Schwarz criterion 5.309638
Log likelihood -53.76946 Hannan-Quinn criter. 5.195908
F-statistic 2744162 Durbin-Watson stat 1.116683
Prob(F-statistic) 0.000000
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Dependent Variable: PIB  Method: Least Squares
Sample (adjusted): 1991 2011

Included observations: 21 after adjustments
Variable Coefficient ~ Std. Error  t-Statistic Prob.
C -18.55281 5.771978  -3.214290 0.0051
K 1.719429 0.411294 4.180538 0.0006
EP(-1) 9.31E-06 1.45E-06 6.418775 0.0000
PP 1.014460 0.096034 10.56360 0.0000
R-squared 0.994068 Mean dependent var 83.80842
Adjusted R-squared 0.993021 S.D. dependent var 49.54593
S.E. of regression 4.139080 Akaike info criterion 5.848467
Sum squared resid 291.2437 Schwarz criterion 6.047424
Log likelihood -57.40891 Hannan-Quinn criter. 5.891646
F-statistic 949.5835 Durbin-Watson stat 1.153212
Prob(F-statistic) 0.000000
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ﬁependent Variable: PIB Method: Least Squares \
Sample (adjusted): 1991 2011

Included observations: 21 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.

C -14.80248 3.694507 -4.006619 0.0010
K 1.225639 0.275064 4.455837 0.0004
EP(-1) 8.03E-06 9.43E-07 8.513128 0.0000
PP 1.130820 0.064296 17.58780 0.0000
DU 10.84976 2.082948 5.208849 0.0001
R-squared 0.997799 Mean dependent var 83.80842
Adjusted R-squared 0.997249 S.D. dependent var 49.54593
S.E. of regression 2.598531 Akaike info criterion 4.952026
Sum squared resid 108.0378 Schwarz criterion 5.200722
Log likelihood -46.99628 Hannan-Quinn criter. 5.006000

F-statistic 1813.733 Durbin-Watson stat 1.918865
@(F-statistic) 0.000000 /
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/Chow Breakpoint Test: 2000 \

Null Hypothesis: No breaks at specified breakpoints
Varying regressors: All equation variables
Equation Sample: 1991 2011

F-statistic 2.831356 Prob. F(5,11) 0.0698
Log likelihood ratio 17.37187 Prob. Chi-Square(5) 0.0038
Wald Statistic 14.15678 Prob. Chi-Square(5) 0.0146
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/Chow Breakpoint Test: 2001 \

Null Hypothesis: No breaks at specified breakpoints
Varying regressors: All equation variables
Equation Sample: 1991 2011

F-statistic 2.863993 Prob. F(5,11) 0.0678
Log likelihood ratio 17.50766 Prob. Chi-Square(5) 0.0036
QVaId Statistic 14.31996 Prob. Chi-Square(5) 0.0137 j
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/Chow Breakpoint Test: 2005 \

Null Hypothesis: No breaks at specified breakpoints
Varying regressors: All equation variables
Equation Sample: 1991 2011

F-statistic 1.574335 Prob. F(5,11) 0.2461
Log likelihood ratio 11.33511 Prob. Chi-Square(5) 0.0451
\\Nald Statistic 7.871676 Prob. Chi-Square(b) 0.1635 /
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Heteroskedasticity Test: White

F-statistic 2.026729 Prob. F(11,9) 0.1492
Obs*R-squared 14.96051 Prob. Chi-Square(11) 0.1843
Scaled explained SS 4.829534 Prob. Chi-Square(11) 0.9391
Test Equation: Method: Least Squares
Dependent Variable: RESID/2
Sample: 1991 2011 Included observations: 21
Collinear test regressors dropped from specification
Variable Coefficient Std. Error t-Statistic Prob.
C 106.0853 67.43824 1.573073 0.1502
K 61.28951 19.83692 3.089669 0.0129
K~2 1.482616 0.448631 3.304758 0.0092
K*L(-1) -1.50E-05 4.70E-06 -3.190935 0.0110
K*PRIX 0.147483 0.130109 1.133531 0.2863
K*DU 5.809356 2.029407 2.862588 0.0187
L(-1) -8.67E-05 3.66E-05 -2.370704 0.0419
L(-1)"2 1.38E-11 4.79E-12 2.874350 0.0183
L(-1)*PRIX -3.57E-07 3.57E-07 -1.000679 0.3431
L(-1)*DU -9.91E-07 1.26E-06 -0.788216 0.4508
PRIX 2.040426 1.458657 1.398839 0.1954
PRIX"2 -0.000498 0.014867 -0.033484 0.9740
R-squared 0.712405 Mean dependent var 5.144658
Adjusted R-squared 0.360900 S.D. dependent var 5.559617
S.E. of regression 4.444565 Akaike info criterion 6.116800
Sum squared resid 177.7874 Schwarz criterion 6.713670
Log likelihood -52.22640 Hannan-Quinn criter. 6.246336
F-statistic 2.026729 Durbin-Watson stat 2.337286
Prob(F-statistic) 0.149215
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5
Series: Residuals
Sample 1991 2011
4. Observations 21
Mean -3.38e-15
3] Median -0.306717
Maximum 3.976206
Minimum -3.858413
)] Std. Dev. 2.324197
Skewness 0.121223
Kurtosis 2.112212
1 Jarque-Bera  0.741079
Probability 0.690362
0
-4 -3 -2 -1 0 1 2 3 4
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Proportions of Area i
for the t Distributions :
] Proparlion of
: aren (one (nil)
!
. A i ton
df 010 1005 |0.025 {001 |0.005 df 010 1005 0025 {001 |[0.005
1 13078 | 6314 | 12.706 | 31.821 | 63.657 I8 1330 | 1.734 [ 2,101 }2.552 | 2878
2 | LBBG |2.920 [4.303 |6.965 |9.925 19 1.328 | 1.729 [ 2.003 12539 |2.861
3 | 1.633 12353 |3.182 |4.54] |5.841 20 1325 | 1.725 | 2086 |2.528 |2.845
4 )1.533 (2132 |2.776 [3.747 |4.604 21 1323 | 1721 (2080 [2.518 |2.831
5 11476 | 2015 (2571 | 1365 |4.032 2 1321 | 1717 [ 2074 | 2508 |2.819
6 11440 [ 1.943 | 2.447 [3.143 | 3707 23 1319 | 1.714 | 2069 |2.500 |2.807
7 | 1.415 | 1.895 | 2365 {2998 |3.499 24 L3183 | 1711 | 2064 |2492 |2.797
§ [ 1397 [1.860 |2.306 |2806 |3.355 25 1316 | 1,708 | 2060 |2485 |2.787
9 L1383 |1.833 | 2262 |2821 |3.250 26 L315 | L.706 | 2056 | 2479 |2.779
10 1372 [1.812 | 2.228 | 2764 | 3.169 27 L34 | 1,703 (2052 2473 | 2771
11 11363 | 1,796 | 2201 | 2718 | 3.106 28 L313 | 1701 |2.048 | 2467 |2.763
12 | 1.356 [ 1.782 | 2.179 |2.681 |3.055 29 L3T | 1.699 (2045 [2462 | 2756
13 11350 | 1.771 | 2,160 | 2650 |3.012 30 L310 | 1697 | 2.042 | 2457 |2.750
14 11345 | 1,761 | 2145 | 2624 | 2977 40 1303 | 1.684 |2.021 |2423 |2.704
15 [ L3] |1733 | 2131 | 2602 | 2.947 60 1.29% | 1671 | 2000 | 2390 | 2.660
16 | 1.337 | 1.746 | 2.120 | 2.583 |2.92] 120 | 1.289 | 1.658 | 1.980 |2.358 |2.617
17 (1333 | 1,740 | 2.110 | 2.567 |2.898 @ 1282 | 1.645 | 1.960 | 2326 | 2.576
' Example : For the shaded area to represent 0.05 of the area of 1.0,value t with 10

degrees of freedom is 1.812,
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F Distribution: Critical Values of F (5% significance level)
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Table of the chl square distributlon — Appendix J, p. 915

0100

2,706
4.605
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10645
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17275
18.549
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35.563
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T4.397
83.527
96.5TH
107565
115 4898

0.073

3.170
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6.905
B.406
10008
11.466
12,583
14.270
15.631
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20,897
22180
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33360
34572
35.780
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38.184
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40,573
41.762
33.501
65.030
T6.411
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Level of Sipnificance o
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3.541
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0488
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14.067
15507
16.915
18.307
19.675
21.026
22.362
23.685
24.996
26.296
27.587
25.569
30,144
31.410
32.671
33.924
33.172
36.415
37.653
35.885
40.113
41.337
42557
43.773
55.7a29
67.503
T9.052
90.531
101.880
113.145
124342
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T.37TE
0,348
11.143
12833
14,445
16.013
17.533
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20,453
21.920
23337
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3.803
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44.314
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63.691
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14.860
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21.955
23.589
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29.820
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34.267
33.7T19
ar.157
38.582
39.997
41.401
42.796
44.152
45.5509
46.928
45.290
49.645
50.994
52.336
53672
66.766
79490
01952

104.215
116.321
1258.300
140,170

0.001

10.825
13.816
16.266
15.467
20.514
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24.322
26.125
7878
29,589
31.265
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34.529
26.124
37.693
39.253
40.791
42.314
43.821
45.315
46.7T98
45.269
49.7249
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52.620
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a85.47T
56.894
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59,704
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BG. 662
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29667
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39,720
41.309
42.8581
44.435
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22.002
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Dependent Variable: EP
Variable

Cc
SERIES

R-squared
Adjusted R-squared
S.E. of regression
Sum squared resid
Log likelihood
Durbin-Watson stat

Dependent Variable: K
Variable

C
SERIESO1

R-squared
Adjusted R-squared
S.E. of regression
Sum squared resid
Log likelihood
F-statistic
Prob(F-statistic)

Dependent Variable: DEF

Variable

c
PP
SERIES

R-squared
Adjusted R-squared
S.E. of regression
Sum squared resid
Log likelihood
Durbin-Watson stat

:9pd) alal

Coefficient Std. Error t-Statistic
-1,14E+09 2.24E+08 -5.097731
571595,2 111425.3 5.129850
0.814330 Mean dependent var
0.783385 S.D. dependent var
722118.7 Akaike info criterion
3.13E+12 Schwarz criterion
-118.1203 F-statistic
1.345970 Prob(F-statistic)

Coefficient Std. Error t-Statistic
658,3925 892.0962 0.738028
-0,32322 0.444271 -0.727531

0.095727 Mean dependent var

-0.085128 S.D. dependent var

2.350860 Akaike info criterion

27.63272 Schwarz criterion

-14.73839 Hannan-Quinn criter.

0.529301 Durbin-Watson stat

0.499526

Coefficient Std. Error t-Statistic
574.6051 238.3435 2.410828
0.400547 0.026221 15.27601
-0.280984 0.119584 -2.349680
0.969801 Mean dependent var
0.966623 S.D. dependent var
1.924677 Akaike info criterion
70.38324 Schwarz criterion
-44,00869 F-statistic

1.603581 Prob(F-statistic)
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Prob.

0.0022
0.0022

7180250.
1551544,
30.03008
30.04995
26.31536
0.002157

Prob.

0.4937
0.4995

9.365445
2.256765
4.782396
4.766942
4.591384
1.315032

Prob.

0.0262
0.0000
0.0298

28.57325
10.53491
4.273517
4.422296
305.0832
0.000000
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Résumé:

La croissance économique demeure une obsession primordiale pour les différents
gouvernements d’une part; et pour les individus d’autre part. Elle constitue ’un des objectifs
majeurs des politiques économiques; étant donné qu’elle relate ’aboutissement des efforts
économiques consentis par la communauté. Pour réaliser la prospérité économique elle
constitue une condition indispensable, elle demeure néanmoins insuffisante pour améliorer le
niveau de vie des individus.

En effet, I’autre aspect de I’équation réside dans la répartition équitable de la croissance
réalisée entre les individus c’est cela qui a accru I’importance octroyée a la question de la
croissance économique, dans le but de la cerner et la maitriser.

Cette étude a pour objectif d’élaborer un modéle explicatif et prévisionnel de la croissance
économique en Algérie. Dans ce contexte, notre étude essaye de traiter les théories
fondamentales explicatives de la croissance économique. Tout cela a contribué a cerner les
variables qui agissent sur la croissance économique et a finaliser 1’élaboration du modeéle
explicatif de la croissance économique en Algérie durant la période 1990-2011.

Enfin, le modéle prévisionnel nous a permis d’estimer les valeurs de la croissance économique
jusqu’en 2015.

Summary:

Economic growth remains the basis preoccupation both for all the governments or
individuals, the objective of economic growth is the main objective of economic political, because
it represents the real consequence and logical economic efforts and non-economic in the
community, which is necessary, but not sufficient to improve the level lives of individuals, the
other part of the equation is represented by the equal distribution of growth achieved between
individuals. This has increased the importance of attention to the issue of economic growth in
order to survey and control it.

The function estimate of economic growth requires the use of an appropriate econometric
models, which gives a good estimate of this variable with a forecast of future values , it is very
difficult to achieve an appropriate and adequate model for this must be deployed extensive
research and expertise, which highlights the importance of research in finding the best model to
estimate this function, and that by addressing the theoretical and analyzing the reality of
economic growth in Algeria with a practical studies to estimate the function of economic
growth and forecasts.
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