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Résumer :

Cette étude a porté sur les fluctuations des prix du pétrole sachant que ces
dernieres sont basées en grande proportion sur les revenus pétroliers. De ce
fait, la présente étude, a pour objectif I’analyse des variations des prix de
pétroles ainsi que leurs impacts sur le taux de change en Algérie, par le
biais d’une étude statistique de la période comprise entre (1986-2015).

Cette étude préconise la diversification des exportations de I’économie
algérienne et I’orientation vers d’autre secteur (hors hydrocarbures) telle
que P’agriculture et le tourisme.

Mots clés :

L’économie algérienne, pétrole, prix de pétrole, taux de change.
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saagll Hoda i(1) A8y Gake

Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=7)

Prob.* t-Statistic
0.5770 -1.382271 Augmented Dickey-Fuller test statistic
-3.679322 1% level Test critical values:
-2.967767 5% level
-2.622989 10% level
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PRIX_DE_PETROLES)
Method: Least Squares
Date: 05/11/16 Time: 16:14
Sample (adjusted): 1987 2015
Included observations: 29 after adjustments
Prob. t-Statistic Std. Error  Coefficient Variable
0.1782 -1.382271 0.085821 -0.118628 PRIX_DE_PETROLES(-1)
0.1770 1.386129 4.560933 6.322042 C
1.343793 Mean dependent var 0.066089R-squared
15.31321 S.D. dependent var 0.031500Adjusted R-squared
8.329774 Akaike info criterion 15.07010S.E. of regression
8.424070 Schwarz criterion 6131.911Sum squared resid
8.359306 Hannan-Quinn criter. -118.7817Log likelihood
1.812099 Durbin-Watson stat 1.910673F-statistic

0.178217 Prob(F-statistic)
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Null Hypothesis: D(LOG_PRIX_DE_PETROLE,2) has a unit root

Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=7)
Prob.” t-Statistic
0.0000 -8.248436 Augmented Dickey-Fuller test statistic
-3.699871 1% level Test critical values:
-2.976263 5% level
-2.627420 10% level
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LOG_PRIX_DE_PETROLE,3)
Method: Least Squares
Date: 05/11/16 Time: 16:32
Sample (adjusted): 1989 2015
Included observations: 27 after adjustments
Prob. t-Statistic Std. Error  Coefficient Variable
0.0000 -8.248436 0.178335 -1.470987 D(LOG_PRIX_DE_PETROLE(-1),2)
0.7354 -0.341697 0.027916  -0.009539 C
-0.000945 Mean dependent var 0.731289R-squared
0.274199 S.D. dependent var 0.720540Adjusted R-squared
-0.953632 Akaike info criterion 0.144953S.E. of regression
-0.857644 Schwarz criterion 0.525282Sum squared resid
-0.925090 Hannan-Quinn criter. 14.87404Log likelihood
2.096074 Durbin-Watson stat 68.03670F-statistic

0.000000Prob(F-statistic)

A Al e sangll saa 2(3) by Galdll
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0.0000 -7.081247 Augmented Dickey-Fuller test statistic

-3.711457 1% level Test critical values:
-2.981038 5% level
-2.629906 10% level

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LOG_TAUX_DE_CHANGE,3)
Method: Least Squares
Date: 05/11/16 Time: 16:34
Sample (adjusted): 1990 2015
Included observations: 26 after adjustments

Prob. t-Statistic Std. Error  Coefficient Variable

0.0000 -7.081247 0.307617  -2.178310 D(LOG_TAUX_DE_CHANGE(-1),2)
0.0071 2.957321 0.182270 0.539032 D(LOG_TAUX_DE_CHANGE(-1),3)

0.9342 -0.083468 0.013696 -0.001143 C
0.003897 Mean dependent var 0.773946R-squared
0.140767 S.D. dependent var 0.754289Adjusted R-squared

-2.378858 Akaike info criterion 0.069777S.E. of regression
-2.233693 Schwarz criterion 0.111983Sum squared resid
-2.337056 Hannan-Quinn criter. 33.92516Log likelihood
1.929180 Durbin-Watson stat 39.37269F-statistic

0.000000Prob(F-statistic)

aiba dss 1(4) Gake

Pairwise Granger Causality Tests
Date: 05/11/16 Time: 16:46
Sample: 1986 2015
Lags: 2

Prob. F-Statistic  Obs  Null Hypothesis:

0.4958 0.72349 28 LOG_TAUX_DE_CHANGE does not Granger Cause LOG_PRIX_DE_PETROLE
0.9299 0.07294 LOG_PRIX_DE_PETROLE does not Granger Cause LOG_TAUX_DE_CHANGE

JsY) gsiusall e Jy i) 5l sangll sda 2(5) o) alal

Null Hypothesis: D(LOG_PRIX_DE_PETROLE) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

Prob.* t-Statistic

0.0004 -4.939914 Augmented Dickey-Fuller test statistic

-3.689194 1% level Test critical values:
-2.971853 5% level
-2.625121 10% level

*MacKinnon (1996) one-sided p-values.
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Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LOG_PRIX_DE_PETROLE,2)
Method: Least Squares
Date: 05/17/16 Time: 14:24
Sample (adjusted): 1988 2015
Included observations: 28 after adjustments

Prob. t-Statistic Std. Error  Coefficient Variable
0.0000 -4.939914 0.221741  -1.095381D(LOG_PRIX_DE_PETROLE(-1))
0.4073 0.842273 0.023498 0.019792 C

-0.014138 Mean dependent var 0.484155R-squared

0.162468 S.D. dependent var 0.464315Adjusted R-squared

-1.352135 Akaike info criterion 0.118911S.E. of regression

-1.256978 Schwarz criterion 0.367635Sum squared resid

-1.323045 Hannan-Quinn criter. 20.92989Log likelihood

1.686303 Durbin-Watson stat 24.40275F-statistic

0.000039Prob(F-statistic)

(sl die Capall Hland saasll jsda 1(6) o8 sl

Null Hypothesis: LOG_TAUX_DE_CHANGE has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

Prob.* t-Statistic
0.0338 -3.149917 Augmented Dickey-Fuller test statistic
-3.679322 1% level Test critical values:
-2.967767 5% level
-2.622989 10% level
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LOG_TAUX_DE_CHANGE)
Method: Least Squares
Date: 05/17/16 Time: 14:26
Sample (adjusted): 1987 2015
Included observations: 29 after adjustments
Prob. t-Statistic Std. Error  Coefficient Variable
0.0040 -3.149917 0.028887  -0.090993 LOG_TAUX_DE_CHANGE(-1)
0.0004 4.041822 0.047627 0.192499 C
0.047121 Mean dependent var 0.268728R-squared
0.072700 S.D. dependent var 0.241644 Adjusted R-squared
-2.615069 Akaike info criterion 0.063310S.E. of regression
-2.520773 Schwarz criterion 0.108221 Sum squared resid
-2.585537 Hannan-Quinn criter. 39.91850Log likelihood
1.626821 Durbin-Watson stat 9.921976F-statistic

0.003966 Prob(F-statistic)
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