- 3_\3”— CQ)A Qg.\.«a& 3.’.419
il 93593 3..5*)1.;"4\ ?J"’J‘J %Jhaﬁ'ﬁ\ egld\ 3:,,\55

A > al

...

—_—

a5, MERBPEYY

Sl iule Balgd il JleSiod desie
Tla) pglally ppudl psle gl asle :olasal
4alad) agle 4l
rukd alatd) : aadl)
radlall dlas) ¢
Bilal) e aally

$3LadYl sodl Jo baddl jlaud Ol pis 30

(2014-1980) izt Wl dutys

2016 o1grl gyl We Sy cdy

8Ll e &Sl Aol oo

by (B 9 dalr pples Sliwl) s dase (S 3
ey e (Udyg drolr (Sliw) s s 5.
Ladle (Ady9 drslr (f usluns Sliul) A o5k A

2016 /2015 :dmalal) Li)



3 Aaa_Agl

wéjéw&)&wm\&ﬁw@
53bae il U pudd alell IS e J)
o Gl Jaged 3 o8 D130 wa e )
A sy SO A )
Olodlg o wj o &)
sl ey 2l 3oy )
Ll gigaldl o) B )

St oy J A apddly 483 )1 8 alall oMl )
Cele
5 S Ao
ol ol B emah (2S5 o el Il e
Yy g@ui @}.’yﬁ



L

Sp gl 5o SKad) et il 3ot @ el Sadh Jof
o 3 o5 om bl Jrr 9 Bpmall 5 el G I W 5 1
5l e S

LS Blgmoredd s dllase g3 Sade! I rgllame U laidglio,dd

Wi o 1038 28Ty sl slanmblgmoaesd g\ llnd ) pns

el S lamarey g 1y SULSIEY o laallig\gd
Slondl ety Y1l las dlaseiion goge 139908 Schlidasr
oy yokbnoilaluaSIBE all g SCaIM el s

1 ko Stk amein glasly sliallle i go )

P o i Sl Iyl Sl sl dle
Lol b 48,20 e G ) amilas







toadla

SV Aa b sl S Al Al @3laBVl sadl e bid) el Sl 85U anls ) paodd Vs O
2re Blazal €VIEWSD Sl V1 sl Jlerzul @ ) Gad gy «(2014-1980) sl saadli Lo
S QY U e o (gl Bl ol iad) bl il el i) jlanl) 3 oSSy ol

@ by w8 B s ) @l bl Wy Sl ks pr Jtls paned Agilly BLE U Ll jlanl W) ol
(2014-1980y skl 3 olas) gl o Ladl jeeY ol 25U s5ms 670 n 1y aul ) ol il

Al BLE (Ub) add) gbl ) claddl el codadd ALY 3R b i idal) LS
Résumé :

Cet rubrique est congue pour étudier l'effet des variations des prix du pétrole sur
la croissance économique, le cas d 'Algérie, une étude utilisant la méthode de
régression linéaire multiple pour la période (1980-2014, et pour atteindre
'objectit de I'étude, puis I’ utilisation statistique programme de eviews 9 de
certaines variables et de compléter les (prix du pétrole brut, produit national brut
réel premieres et collection pétroley, ot est la variable extérieure brute, soit le
pétrole brut total des prix et de la collecte et du pétrole variable interne de la
meéme période. Les résultats ont montré qu'il existe une forte relation qui relie mes
variables d’étude et cela signifie avoir 'effet des variations des prix du pétrole sur la
croissance économique en Algérie (1980 -2014,

Mots clés: méthode de régression multiple, les prix du pétrole, le PIB réel, la

collecte du pétrole
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1980 1985 1990 1995 2000 2005 2010
A Al ) yamda ¢ 1 JSE)
F | P | PIB
Mean 9601287 4097057 8.56E+10
Median 178218.0 25.00000 5.68E+10
Maximum 11732904 1187000 2. 14E+11
Minirmurm 1577.730 10.50000 4 18E+10
Std. Dev. 2051697 3235452 5.62E+10
Skewness 4.319920 1.249641 1.293346
Kurtosis 23.07520 3.191582 3166782
Jarque-Bera 696.5880 9162871 9798243
Probability 0.000000 0.010240 0.007453
Sum 23604505 1433970 3.00E+12
Sum 3q. Dev. 1.43E+14 3559171 1.08E+23
Observations 35 35 35
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Sample: 18980 2014

Covariance Analysis: Ordinary
Date: 05/25/16 Time: 08:52

Included observations: 35

Carrelation
t-Statistic
Probahility F P PIB
F 1.000000
P 0070166 1.000000
0.4040649 ——eee
0.6888 ——eee
FIB 0754129 0.964420 1.000000
15.62470 20.95576 R
0.0000 0.0000 R
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Dependent Variable: PIB
Method: Least Squares
Date: 05/25M16 Time: 21:30
Sample: 1980 2014
Included observations: 35
Variable Coefficient Std. Error t-Statistic Prob.
C 1.70E+10 4 33E+09 3.931880 0.0004
F 120.9385 1283.950 0.094192 0.9255
P 1.68E+09 81419157 2059440 0.0000
R-squared 0830125 WMean dependentvar 8.56E+10
Adjusted R-squared 0825758 S.D. dependentvar HB2E+10
S.E. of regression 1.53E+10  Akaike info criterion 49 82487
Sum squared resid T.51E+21 Schwarz criterion 4995313
Log likelinood -868.9352 Hannan-Qinn criter. 49 870349
F-statistic 2129816 Durbin-Watson stat 0.884995
ProbiF-statistic) 0.000000
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log(PIB,) = ¢, +¢, log(F) +¢, log(P) + &, 3 35l

Dependent Variable: LOG(PIB)
Method: Least Squares
Date: 05/25M16 Time: 21:52
Sample: 1980 2014
Included observations: 35
Yariable Coefficient Std. Error t-Statistic Prob.
C 22 67944 0323572 70.09078 0.0000
LOG(F) 0.067193 0.030537 2200379 0.0341
LOG(P) 0.697182 0.063146 11.04085 0.0000
R-squared 0792228 Mean dependentvar 2500736
Adjusted R-squared 0779243 S5.D. dependentwvar 0547651
S.E. of regression 0.257313 Akaike info criterion 0.204769
Sum squared resid 2118718 Schwarz criterion 0.338084
Log likelihood -0.583454 Hannan-Cluinn criter. 0.250739
F-statistic G1.00759 Durbin-\Watson stat 0.960245
Prob(F-statistic) 0.000000
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log(PIB,) = ¢, + ¢, log(F,) +c¢, log(F) +c¢; log(PIB, ) +c, log(F, ) +cs log(F_ ) +u,

Dependent Variable: LOG(PIB)
Method: ARMA Maximum Likelinood (OPG - BHHH)
Date: 05/25M16 Time: 21:48
Sample: 1980 2014
Included observations: 35
Convergence achieved after 12 iterations
Coefficient covariance computed using outer product of gradients
Yariable Coefficient Std. Error t-Statistic Prob.
C 24 77462 0.723868 34 22534 0.0000
LOG(F) 0.005871 0.029235 2008380 0.0380
LOG(P) 01269649 0.052390 2423516 0.0216
ARIT) 09831649 0.067094 14 65354 0.0000
SIGMASQ 0.014112 0.004195 3363766 0.0021
R-squared 0.851565 WMean dependentvar 2500736
Adjusted R-squared 0.845107 S.D. dependentvar 0547651
S.E. of regression 0128310 Akaike info criterion -1.040028
Sum squared resid 0.493906 Schwarz criterion -0.817835
Log likelihood 2320048 Hannan-Cluinn criter. -0.963327
F-statistic 147.3472  Durbin-Watson stat 1.734616
Prob(F-statistic) 0.000000
Inverted AR Roots 08
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tlog(PIB,) = ¢, + ¢ log(F,) + ¢, log(P) +c; 1og(PIB, ) + &, ¢} 735

Dependent Variable: LOG(PIB)
Method: Least Squares
Date: 05/25/16 Time: 21:43
Sample (adjusted): 1981 2014
Included observations: 34 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
cC 2406494 1.841596 1.848751 0.0742
LOG(F) 0.010756 0.004941 2176887 0.0241
LOG(P) 01570749 0.058627 26789285 0.0119
LOG(PIB(-1)) 0.838568 0.079620 10.53207 0.0000
R-squared 0965297 Mean dependentvar 2502310
Adjusted R-squared 08961826 3.D. dependentwvar 0.548299
S.E. of regression 0107127  Akaike info criterion -1.519472
Sum squared resid 0.344286 Schwarz criterion -1.339901
Log likelihood 2983103 Hannan-Cluinn criter. -1.458233
F-statistic 2781572 Durbin-Watson stat 2125976
Prob(F-statistic) 0.000000
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Series: Residuals
Sample 1981 2014
s | Observations 34
Mean -1.15e-15
6 Median 0.009274
Maximum 0.166267
Minimum -0.307672
4l Std. Dev. 0.102142
Skewness -1.116665
Kurtosis 4.651799
24 Jarque-Bera 1093128
Probability 0.004230
0

0.3 0.2 0.1 0.0 0.1 0.2
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Date: 05/25M6 Time: 22:04

Sample: 1930 2014

Included observations: 34

Q-statistic probabilities adjusted for 1 dynamic regressor

Autocorrelation Partial Correlation AC PaC  Q-Stat  Prob®
[ | [ | 1 -0.081 -0.081 02460 0620
LI LI 2 -0160 -0.168 12236 0542
1 [ 3 0289 0270 458277 0210
[ [ 4 -0.082 -0.076 4.8001 0308
/g / 1 5 0406 -0.368 11746 0.038
I I LI 6 -0.005 -0.179 11.747 0.068
[ I I 7 0073 0022 11886 0101
g [ 8 -0130 0072 12781 0120
I I [ 9 0002 -0.026 12781 0173
[ g o 10 0131 -0.093 13.662 0189
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.546757 Prob. F(2,28) 0.5849
Obs*R-squared 1.277931  Prob. Chi-Square(2) 05278

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 05/25M6 Time: 22:05

Sample: 1881 2014

Included observations: 34

Presample missing value lagged residuals set to zero.

VWariable Coefficient Std. Error t-Statistic Prob.

C -0.460712 18927412 -0.238031 08128

LOG(F) 0.000184 0.009096 0.0202Z7 0.9340
LOG(P) -0.007507 0.060037 -0.126708 0.8001
LOG(PIB(-1)) 0.019406 0.083191 0.233267 08173
RESID{-1) -0. 107667 0191137 -0.563301 05777
RESID{-2) -0.180258 0.190803 -0.944242 0.3531
R-squared 0.037586 Mean dependentwvar -1.15E-15
Adjusted R-=quared -0.134272 S.0. dependentwvar 0102142
S.E. of regression 0108783 Akaike info criterion -1.440136
Sum squared resid 0.331245 Schwarz criterion -1.170778
Laog likelinood 3048231 Hannan-Cluinn criter. -1.348277
F-statistic 0218703 Durbin-Watson stat 1.874928

Prob(F-statistic) 0.951519
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Diate: 05/25M6 Time: 22:06

Sample: 1880 2014

Included observations: 34

Autocorrelation Partial Caorrelation AC PAC  0Q-5Stat  Prob

g oo 1 -0.093 -0.093 03208 0.571
(I I g o 2 -0164 -0.174 1.3534 0508
I I I I 3 0016 -0.019 1.2637 0714
g g 4 0085 -0.119 1.6619 0798
[ [ 5 0140 0123 24835 0779
g o g 6 -0117 -0.134 3.0802 0.799
g o g o 7 -0128 -0.111 38180 0.800
| I I 8 0063 -0.017 4.0054 0857
o [ 9 -0.079 -0102 4.3146 0.890
g oo 10 -0.033 -0.091 4.3688 0.929
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Heteroskedasticity Test: ARCH

F-statistic 0272405 Prob. F{1,31) 0.6054
Qbs*R-squared 0287453 Prob. Chi-Square(1) 0.5919
Test Equation:

Dependent Variable: RESID"2

Method: Least Squares

Date: 05/25M6 Time: 22:.07

Sample (adjusted): 1982 2014

Included observations: 33 after adjustments

Wariable Coefficient Std. Error t-Statistic Praob.
C 0.011035 0.0034979 2773478 0.0083
RESID"2{-1) -0.093675 0.179480 -0.521924 0.6054
R-squared 0008711 Mean dependentvar 0.010059
Adjusted R-squared -0.023266 S.0. dependentwvar 0.019942
S.E. ofregression 0020173 Akaike info criterion -4 910274
Sum squared resid 0.012615 Schwarz criterion -4 819576
Log likelihood 83.01951 Hannan-Cuinn criter. -4 BT9TET
F-statistic 0272405 Durbin-Watson stat 2024276
Prob(F-statistic) 0.605433
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Heteroskedasticity Test: White

F-statistic 1.472979  Prob. F(9,24) 0.2141
Obs*R-zquared 12.09796 Prob. Chi-Sgquare(2) 02078
Scaled explained 55 17.19784 Prob. Chi-Square(2) 0.0457
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 05/25M6 Time: 22:.07
Sample: 1981 2014
Included observations: 34
Wariable Coefficient Std. Error t-Statistic Prob.
c 34 61585 33.61610 1.029740 0.3124
LOG(F2 -0.000825 0.001206 -0.456702 0.6520
LOG(FFLOG(P) -0.008126 0.012653 -0.6423222 0.5268
LOG(FFrLOG(PIB(-1)) 0.010629 0.016908 0628620 0.5355
LOG(F) -0.215728 0.418169 -0.515888 0.6107
LOG(Py2 0.017415 0028638 0.608101 0.5488
LOG(PFLOG(PIB(-1))  -0.085032 0071094 1196048 0.2434
LOG(P) 2.069310 1.563376 1.323616 0.1981
LOG(PIB-1)"2 0.064631 0.066206 0967442 0.3420
LOG(PIB(-1)) -3.005971 2996705 -1.003092 0.3258
R-squared 0.355822 WMean dependentvar 0.010126
Adjusted R-squared 0114256 S.D. dependent var 0.019642
S.E. of regression 0.018485 Akaike info criterion -4 903736
Sum squared resid 0.008201 Schwarz criterion -4 454806
Log likelinood 93.36351 Hannan-Cuinn criter. -4 750638
F-statistic 1472979  Durbin-Watson stat 2050873
Prob(F-statistic) 0.214081
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1985 295 2002 24.36
1986 14.08 2003 28.10
1987 18.8 2004  36.05
1988 154 2005 50.64
1989 18.53 2006 61.08
1990 2434 2007  69.08
1991 21.04 2008  99.33
1992 20.03 1 2009  62.63
1993 17.50 2010  80.34
1994 16.19 2011 112.26
1995 17.41 2012 118.7
1996 17.41 2013 109
2014 99
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PIB réel PIB réel

1980 1998 48,187,747,529
1981 44,348,670,716 1999 48,640,611,686
1982 45,207,090,661 2000 54,790,060,513
1983 48,801,372,218 2001 54,744,714,110
1984  53,698,280,328 2002 56,760,288,396
1985  57,937,867,712 2003 67,863,829,705
1986 63,696,299 981 2004 85,324,998 959
1987  66,742,269,086 2005 103,198,229,168
1988 59.089,065,518 2006 117,027,304,788
1989  55,631,488,295 2007 134,977,088,396
1990  62,045,098,375 2008 171,000,692,135
1991 45,715,367,087 2009 137,211,039,900
1992 48,003,298,223 2010 161,207,268,841
1993 49,946,455,211 2011 200,013,050,828
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1994 42542 571,306 2012 209,047,389,600
1995 41,764,052,458 2013 209,703,529 364
1996 46,941,496,780 2014 213,518,488,688
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1981 50954 1999 560121
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1985 46787 2003 1284975
1986 21439 2004 1485699
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1987 20479 2005 2267836
1988 24100 2006 2714000
1989 45500 2007 2711850
1990 76200 2008 1715400
1991 161500 2009 1927000
1992 193800 2010 1501700
1993 179218 2011 1529400
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1995 33628 2013 4399
1996 84388 2014 1577.73
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F | P | FIB
Mean 9Q60128.7 40.97057 8. 56E+10
Median AT3218.0 25.00000 5.68E+10
Maximum 11732904 118.7000 214E+11
Minimum 157 7.720 10.50000 4. 18E+10
Std. Dew. 2051697, 32 35452 5 62E+10
Skewness 4.319920 124965641 1.293346
Kurtosis 23.07520 3.191582 3166782
Jarque-Bera 596.5880 9.162871 9.7982432
FProbability 0000000 0010240 00074532
Sum 33604505 1433.970 Z.00E+12
Sum Sq. Dew. 1.43E+14 35591.71 1.08E+23
O bsemnvations 35 25 35




s A A aBY) gall) Ao Jadil) e i pis 5 daald 4 ) AL Juadl

eviews9 Olx s o Islazst L1 slast e

B Al OF ol tCmge 989 V93 960128.7 iy aolon) 2ol Akedl Jasgzn 07 4=2 Jgadl IS 0 Lo
11732904 4 50ie aad oY B g alekdd slis) 8T 07 o cpgonll e 2ublll 378 ot Cmgn 5 13
P STLE By 2 e 3 jleima ¥ &gl 83l oy 1 IS0 0 JoW) el 3 2000 2] Ll Yo
oy LS 1986 )l s ng 1987 el LM N5 20479 L 5p0all 5 U aad 307 & Jresd Al asie
wad ) (Glall CLAVL diesd lawy oo ool 2t By Ll 179218 & . By s Bdldl 0la

2051697

il OF 6T ¢ ¥as 40.97057 b i) ad ) At ba sz OF 4-2 Jaad) Jo e Ll Lol LS
N> T18.70 2 5j0al) 5 23 Je Jlis plip) 58T 05 G ) 355 ISt Comgr o 13 Ll 8 Lol ans
Joazd Akl 4o HUE) (ST LT Jgd) el gl o (1-2) IS0 0 ) el ¢ 201 T 2 Lal
oy Gtn Bl odn ey LeSTe g 2oyl ) o 1983 2ed LM Y55 10.50 S 5j0all 5 B aas 35 &

Y5 .32.35452 ws s syl CLAVL diesd ko Js ol s Ay L Ve 25 5 8

2 ) Ak O ol omgn 5ag (10%) 8,56 aly aladodl Jawgin 0S5 ¢ i) Jla¥) 1 il el U
A0 2,14 L5l aes LY bl plisl ST 0 o il 38 I3 Comgn 58 03 o i) LYl
@ Jrexd Al as e sl ST T aderdl Lol sy (1-2y ISl o I gl 3 2013wl Ll
odn oy LS sl Lt all ety ool ol ey 1995 2 Ll (10 4,18 L 5,8l 5 U 2 o
tind U lall CLAVG Altan Loy Sy ol cxts dmps W (101%) 685, L 05 oy (55 )

.(1010) 5.62

Thgedl g Ayl O i B3 I3 156



s A A aBY) gall) Ao Jadil) e i pis 5 daald 4 )

gilfd\ Sadl)

Covariance Analysis: Ordinary
Date: 05/25/16 Time: 08:52

Sample: 1980 2014
Included observations: 35

Al gV O i et LGN Lt 1(5—2)J gkl

Carrelation
t-Statistic
Probability F P FIB
F 1.000000
P 0.070166 1.000000
0.404069 ——ee
0.6888 oeee
FIB 0754129 0.964420 1.000000
15.62470 2095576 eene
0.0000 0.0000 eene
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PIB, =c,+¢,F, +c,P +&, :JsY) 5o

Dependent Variable: PIB
Method: Least Squares
Date: 05/25M6 Time: 21:30
Sample: 1980 2014
Included observations: 35

Variable Coefficient Std. Error t-Statistic Prob.

c 170E+10  4.33E+09 3.8931880 0.0004
F 120.9385 1283.950 0.094192 0.9255
P 1.68E+09 21419157 2058440 0.0000

R-squared 0830125 Mean dependent var 8.56E+10
Adjusted R-squared 08925758 3.D. dependentvar RE2E+10
S.E. of regression 1.53E+10 Akaike info criterion 4982487
Sum squared resid TE1E+21  Schwarz criterion 4995818
Log likelinood -868.9352 Hannan-Qwinn criter. 49870849
F-statistic 2129316 Durbin-Watson stat 0.894995
Prob(F-statistic) 0.000000
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Dependent Variable: LOG(PIB)
Method: Least Squares
Date: 05/25M6 Time: 21:52
Sample: 1980 2014
Included observations: 35
Variable Coefficient Std. Error t-Statistic Prob.
C 22 67944 0.323572 F0.09078 0.0000
LOG(F) 0.067193 0.030537 2200379 0.0341
LOG(P) 0.697182 0.063146 11.04085 0.0000
R-squared 0.792228 Mean dependentwvar 2500786
Adjusted R-squared 0779243 3.D. dependentwvar 0.547651
S.E. of regression 0.2572313 Akaike info criterion 0.204769
Sum squared resid 2118718 Schwarz criterion 0.338084
Log likelinood -0.583454 Hannan-Quinn criter. 02507849
F-statistic 61.00759 Durbin-Watson stat 0.960245
Probi{F-statistic) 0.000000
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log(PIB,) =c, + ¢, log(F)) +c, log(F)+c; log(PIB, )+ ¢, log(F;_,) +c, log(B_) +u,

S Cb}d\ PIRY @‘\:’J :8-2 Jj.‘a,d\

Dependent VYariable: LOG(FIB)

Method: ARMA Maximum Likelihood (OPG - BHHH)

Date; 05/25M6 Time: 21:48

Sample: 1980 2014

Included observations: 35

Convergence achieved after 12 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.
C 2477462 0723868 3422534 0.0000
LOGF) 0.005871 0.028235 2.008380 0.0380
LOGP) 01268649 0.052390 2423516 00216
AR 08831649 0067094 14 65354 0.0000
SIGMASC 0014112 0.004195 3 363T6EA 0.0021
R-squared 0951565 Mean dependentvar 2500786
Adjusted R-squared 0945107 S.0. dependentvar 0.547651
S.E. of regression 0128310 Akaike info criterion -1.040028
Sum squared resid 0.493906 Schwarz criterion -0.817835
Log likelinood 23.20048 Hannan-Cluinn criter. -0.963327
F-statistic 147 3472  Durbin-Watson stat 1734616
Prob(F-statistic) 0.000000
Inverted AR Roots a8
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Dependent Variable: LOG(FIB)

Method: Least Squares

Date: 05/25M6 Time: 21:43

Sample (adjusted): 1981 2014

Included observations: 34 after adjustments

Wariable Coefficient Std. Error t-Statistic Prob.

C 3406494 1.841596 1.849751 0.0742

LOG(F) 0.010756 0.004941 2176887 0.0241
LOG(F) 01570749 0.058627 2679285 0.0119
LOG(PIBI-1)) 0.838568 0.079620 10.53207 0.0000
R-squared 0.965287 Mean dependentvar 2502310
Adjusted R-squared 0961826 S.D. dependentvar 0.5482949
S.E. of regression 0107127 Akaike info criterion -1.519472
Sum squared resid 0.344286 Schwarz criterion -1.339901
Laog likelinood 2883103 Hannan-Quinn criter. -1.458233
F-statistic 2781572  Durbin-\Watson stat 21259786

Frob(F-statistic) 0.000000
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Series: Residuals
Sample 1981 2014
Observations 34

Mean -1.15e-15
Median 0.009274
Maximum 0.166267
Minimum -0.307672
Std. Dev. 0.102142
Skewness -1.116665
Kurtosis 4.651799

Jarque-Bera  10.93128
Probability 0.004230
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Date: 05/25M6 Time: 22:04
Sample: 1980 2014

Included observations: 34

Sl Jdly L 11 B3y WIS 152 Kl

(-statistic probabilities adjusted for 1 dynamic regressor

Autocorrelation Partial Correlation AC PAZ  O-Stat  Prob®
g o g o 1 -0.081 -0.081 02460 0.620
LI L 2 -0160 -0168 12236 0542
[ | I 3 0288 0270 45277 0210
g o g o 4 -0.082 -0.076 48001 0308

I I 5 -0.406 -0.368 11746 0.038
I I LI 6 -0.005 -0179 11747 0.0G68
[ | I I 70073 0022 11986 0.101
g o [ | g -0130 0072 12781 0120
I I I | 9 0002 -0026 12781 0173
[ g 10 0131 -0.093 13662 0188
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= (0.029) \/ 34 _ = 0.1905
1-(34)(0.0796)
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.546757 Prob. F(2,28) 0.5849
Obs*R-squared 1277931 Prob. Chi-Square(2) 05278
Test Equation:

Dependent Variable: RESID

Method: Least Squares

Drate: 05/25M16 Time: 22:05

Sample: 1931 2014

Included observations: 24

Presample missing value lagged residuals setto zero.

Variable Coefficient Std. Error t-Statistic Prob.

C -0. 460712 1.927412 -0.239031 0.8128

LOG(F) 0.000184 0.009096 0.020227 0.9840
LOG{F) -0.007607 0.060037 -0.126708 0.9001
LOG{PIBI(-1)) 0.019406 0.083181 0233267 0.8173
RESID{-1) -0.107667 0191137 -0.563301 05777
RESID{-2) -0.180258 0.190903 -0.8944242 0.3531
R-squared 0.037586 Mean dependentvar -1.15E-15
Adjusted R-squared -0.134273  3.0. dependentvar 0102142
S.E. of regression 0108783 Akaike info criterion -1.440136
Sum squared resid 0.331345 Schwarz criterion -1.A70778
Log likelihood 3043231 Hannan-Cuinn criter. -1.348277
F-statistic 0218703 Durbin-Watson stat 1.874928

Prob{F-statistic) 0.9515149
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Date: 05/25M16 Time: 22:06

Sample: 1980 2014

Included observations: 34

) Slaad  Sally Lol SN D51 WS 26 2 (SN

Autocorrelation Fartial Carrelation AC PAC ©Q-5tat  Prob
g o g o 1 -0.093 -0.093 03208 0571
L g 2 -0164 -0174 1.3534 0508
I I I I 3 0016 -0.019 1.3637 0714
g o g o 4 -0.085 -0.119 1.6619 0.798
I I I I 5 0140 0123 24835 0779
g o g o 6 -0.117 -0.134 3.0802 0.799
g o g o 7 -0.128 -0111 38180 0.800
I I I I 8 00683 -0.017 40054 0857
g o g o 9 -0.079 -0.102 43146 0.890
[ | g 10 -0.033 -0.091 4.3688 0929
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Heteroskedasticity Test: ARCH

F-statistic 0272405 Prob. F(1,21) 0.6054
Obs*R-squared 0287453 Prob. Chi-Square(1) 0.59149
Test Equation:
Dependent Variable: RESIDA2
MMethod: Least Squares
Date: 05/25M16 Time: 22:07
Sample (adjusted); 18982 2014
Included observations: 33 after adjustments
Wariable Coefficient Std. Error t-Statistic Prob.
C 0.011035 0.00349749 2773478 0.0093

RESID*2{-1) -0.093675 0.179480 -0.521924 0.6054
R-squared 0.008711 Mean dependentvar 0.0100549
Adjusted R-squared -0.023266 S.0D. dependentvar 0.019942
3.E. of regression 0.020173  Akaike info criterion -4 8910274
Sum squared resid 0.012615 Schwarz criterion -4 319576
Log likelinood 83.01951 Hannan-Qwinn criter. -4 879757
F-statistic 0272405 Durbin-Watson stat 2024276
Prob(F-statistic) 0605433
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Heteroskedasticity Test: White

F-statistic 1.472979  Prob. F(9,24) 0.2141
Obs*R-squared 12.09796 Prob. Chi-Square(3) 02078
Scaled explained S5 17.19784  Prob. Chi-Square(3) 0.0457
Test Equation:
Dependent Variable: RESIDM2
Method: Least Squares
Date: 05/25/16 Time: 22:07
Sample: 1981 2014
Included observations: 34
Yariable Coeflicient Std. Error t-Statistic Prob.
C 34 61585 33.61610 1.028740 0.3134
LOG{F2 -0.000825 0.001808a -0.456702 0.6520
LOGIFFLOG(P) -0.008126 0.012653 -0.642222 05268
LOGFFLOGIPIB-1)) 0.010629 0.016908 0.628620 0.5355
LOGIF) -0.215728 0.4181649 -0.515888 0.6107
LOG[P2 0.017415 0.028638 0.608101 05488
LOGPyFLOG(PIB(-1))  -0.085032 0.071084  -1.196048 0.2434
LOGIF) 2069310 1.563376 1.323616 0.1981
LOG(PIB(-1)2 0.064631 0.066208 0.967442 0.3430
LOGIPIBI-1)) -3.005971 2996705 -1.003092 0.3258
R-squared 0.355822 Mean dependentwvar 0.010126
Adjusted R-squared 0114256 S.D. dependentwvar 0.019642
5.E. of regression 0.018485 Akaike info criterion -4 Q03736
Sum squared resid 0008201 Schwarz criterion -4 4548086
Log likelihood 93.36351 Hannan-Cuinn criter. -4 750638
F-statistic 1472979  Durbin-Watson stat 2050873
Prob(F-statistic) 0.214091
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Livres et articles:
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1980 1985 1990 1995 2000 2005 2010
eviews9 Ol s Je Islaxst LIl slusl e
F [ B [ FIB
Mean 9601287 40.97057 8.56E+10
Median 179218.0 25.00000 5.68E+10
Maximum 11732004 118.7000 2.14E+11
Minimum 1577.730 10.50000 4.18E+10
Std. Dev. 2051697. 32.35452 5.52E+10
Skewness 4.319920 1.249641 1.293345
Kurtosis 23.07520 3.1915582 3166762
Jarque-Bera 696.5880 9.162871 9.798243
Probability 0.000000 0.010240 0.007453
Sum 33604505 1433.970 3.00E+12
Sum Sq. Dev. 1.43E+14 35591.71 1.08E+23
Observations 35 35 35
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log(PIB) =c,+¢ log(F)+c,log(P)+c,log(PIB,,)+¢,

Covariance Analysis: Ordinary
Date: 05/25M16 Time: 08:52 -
Sample: 1980 2014 R R ae £lar . 53 s Q
Included observations: 35 @‘I" G:}“'J‘ ﬁ-\.ﬂ; c‘u 6
Correlation
-Statistic Dependent Variable: LOG(PIB)
Probability F P PIB Methad: Least Squares
F 1.000000 Date: 05/25/16 Time: 21:43
- Sample (adjusted). 19812014
- Included observations: 24 after adjustments
P 0.070166 1.000000
0.404069 o Variable Coefficient Std. Error t-Statistic Prob.
0.6888 —
c 3.406494 1.841596 1.849751 0.0742
PIB 0.754129 0.964420 1.000000 LOG(F) 0.010756 0.004941 2176887 0.0241
15.62470 20.95576 —_ LOG(P) 0.157079 0.058627 2.679285 0.0119
0.0000 0.0000 — LOG(PIB(-1}) 0.838562 0.079620 1053207 0.0000
R-squared 0965297 Mean dependentvar 2502310
Adjusted R-squared 0961826 S.D.dependentvar 0.548299
. S.E. of regression 0107127  Akaike info criterion -1.519472
eviews9 Q\;-J’u &9 13kaxe! ISt slust o Sum squared resid 0344286  Schwarz criterion -1.330901
N Log likelihood 29.83103 Hannan-Quinn criter. -1.458233
F-statistic 278.1572  Durbin-Watson stat 2125976
Prob(F-statistic) 0.000000
eviewsd oz e blael LI sl e
N 4 g fley - a “ PR TRAT 3 -
JeY! CQ)A-J’ R G.r\-: 3 QA-XA mfﬂ\ GJ\»J! o dowd - 7 QAL\
PIB, =c,+¢,F, + ¢, P+ & :J5% o5 Schwarz  AIC
i 0 1+ 2% i T
Dependent Variable: PIB 49.870 49.958 49.824 Jj?\ G'}’QJ |
Method: Least Squares
Date: 05/25/16 Time: 21:30
Sample: 1980 2014
Included observations: 35 0.250 0.338 0.204 G;LLJ‘ CA Al
Variable Coefficient  Std.Error  t-Statistic Prob. .
c 1.70E+10  433E+09 3931880  0.0004 2
F 1209385  1283.950  0.094192  0.9255 -0.963 -0.817 -1.040 & Eﬁ}d'
P 1.68E+09 81419157  20.59440  0.0000
R-squared 0.930125 Mean dependent var 8.56E+10
Adjusted R-squared 0925758 S.D. dependentvar 562E+10 -1.458 -1.339 -1.519 cg\)l t:}.g;.h
S.E. of regression 1.52E+10 Akaike info criterion 49 82487
Sum squared resid 7.51E+21  Schwarz criterion 4995818
Log likelihood -868.9352 Hannan-Quinn criter. 49.87089
F-statistic 212.9816 Durbin-Watson stat 0.894995 : .
ProbiF-statistic) 5660000 eviewsd oz e lael I sl o
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log(PIB,) = c, +c, log(F,) +c,log(P) +¢, 2B Bl

26.4
S C‘f‘"J‘ JoRr] | 26.0
I-25.€
Dependent Variable: LOG(PIB) [ 252
Method: Least Squares :
Date: 05/03/16 Time: 23:52 24
Sample (adjusted): 132 >
Included observations: 32 after adjustments 7 F24.4
1
Variable Coefficient Std. Error t-Statistic Prob. 0 /\ \/\ f\
c 22 50689 0.318795 7059989 0.0000 -1 \ / \
LOG(F) 0.045373 0.029427 1.541892 0.1339
LOG(P) 0.549224 0.087272 B.293377 0.0000 -2
-3
R-sguared 0726756 Mean dependentwvar 24 90791
Adjusted R-squared 0707911 S.D. dependentvar 0456777 -4 T T T T T T
S.E. ofregression 0246866 Akaike info criterion 0.129121 1985 1990 1995 2000 2005 2010
Sum squared resid 1767347 Schwarz criterion 0.266533
Log likelihood 0.934070 Hannan-Quinn criter. 0.174669 ‘ —— Residual —— Actual —— Fitted ‘
F-statistic 38.56609 Durbin-Watson stat 0.852325
Prob(F-statistic)y 0.000000
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Dependent Varlable: LOG(PIB) 10
Wethod: ARMA Maximum Likeliheod (OFE - BHHH) -
Dale: 05/25/16 Time: 2148 Series: Residuals
Sample: 1980 2014 [ Sample 1981 2014
included observations: 35
Convergence achieved after 12 iterations 8 Observations 34
Coefliclent covariance compuled using outer product of gradients
Variable Goeficient  Std. Emor  t-Statistic  Prob. Mean -1.15¢-15
° 2477462 0723068 3422534 0.0000 6 Vedian 0009274
LOG(F} 0005871  0.029235 2008380  0.0380 Maximum 0.166267
LOG(P) 0125069 0052300 2423516 0.0216 R
AR(1) 0083165 DO0B7004 1465354 0.0000 Miimum 0.307672
siGmASa 0014112 0004195 3383765  0.0021 4 Std. Dev. 0.102142
R-squared 0.951566  Wean depandent var 2600786 Skewness  -1.116665
Adjusted R-squared 0.045107  S.0. dependent var 0547651 Kurtosis 4651799
gression 0.128310  Akaike info criterion 1040028
Sum squared resid 0493006  Schwarz criferion 0817835 3
Lag likelihaod 2320048 Hannan-Quinn eriter -0.963327 Jarque-Bera  10.93128
F-statistic 1473472 Durbin-Watsan stat 1734615 .
Pron(F-statistic) 0.000000 Probabilty 0.004230
inverted AR Roots 98 0 | N — r
03 02 01 00 0.1 02
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Date: 052516 Time: 22:06
RESID Sample: 1980 2014
5 Included observations: 34
Autocorrelation  Partial Correlation AC  PAC Q-Stat Prob
4
g g 1-0.003 -0.093 03208 0571
g g 20164 0174 13534 0.508
. 3 [ [ 30016 -0.019 13637 0714
i g g 4-0.085 -0.119 16619 0.798
8 [ [ 5 0140 0123 24835 0779
2 g g 6 -0.117 -0.134 30802 0799
g g 7 -0128 0111 38180 0800
] | | | | 8 0.063 -0017 4.0054 0857
[ g 9-0.079 -0.102 4.3146 0.890
| | g 10 -0.033 -0.091 43688 0929
0 T T T T T T T

-4 -3 -2 -1 .0 A 2 3 4
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Heteroskedasticity Test ARCH

Date: 05/25(16 Time: 22:04

F-statistic 0.272405 Prob. F(1,21) 0.6054
Sample: 1980 2014 Obs*R-squared 0287453 Prob. Chi-Square(1) 05919
Included observations: 34
Q-statistic probabilities adjusted for 1 dynamic regressor TestEquation

Dependent Variable: RESID*2

Method: Least Squares

Autocorrelation Partial Correlation AC PAC Q-8tat Prob® Date: 05/25/16 Time: 22:07

Sample (adjusted). 1982 2014

Included observations: 22 after adjustments

1 -0.081 -0.081 0.2460 0620

1 1 | |

1 1 | | 2 -0.160 -0.168 12236 0.542 Variable Coefficient  Std.Eor  tStatistic  Prob.

! | ! ! 3 0289 0270 45277 0210 c 0011035 0003979 2773478 00093

1 1 | | 4 -0.082 -0.076 4.8001 0.308 RESIDA2(-1) -0.093675  0.179480 0521924  0.6054

! ! 5 -0.406 -0.368 11.746 0.038 R-squared 0.008711 Mean dependentvar 0.010059

1 1 | | 6 -0.005 -0179 11747 0.088 Adjusted R-squared -0.023266  S.D. dependent var 0.019942
SE. of 00020172 Akaike info crit 4810274

! ! ! ! 7 0073 0.022 11.888 0.101 Sum squared reeia 0012515 Schwart cririon -4.819575

! ! ! ! 8 -0130 0072 12781 0120 Log likelihood 83.01951 Hannan-Quinn criter. -4.879757
F-statistic 0272405 Durbin-Watson stat 2024276

! ! ! ! 9 0002 -0.026 12781 0.173 Prob(F-statistic) 0605433

1 1 | |

10 0131 -0.093 13.662 0.189
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Breusch-Godfrey Jidl zilii :8 (sl

Breusch-Godfrey Serial Correlation LM Test

F-statistic
0Obs*R-squared

0.546757 Prob. F(2,28)
1.277931  Prob. Chi-Square{2)

0.5849
0.5278

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 05/25(16 Time: 22:05

Sample: 19812014

Included observations: 34

Presample missing value lagged residuals setto zero.

‘ariable Coefficient Std. Error t-Statistic Prob.

c -0.460712 1.927412  -0.239031 0.8128

LOG(F) 0.000184  0.009096 0020227  0.9840

LOG(P) -0.007607  0.060037  -0D126708  0.9001
LOG(PIB(-1)) 0.019406 0.083191 0.233267 0.8173
RESID(-1) -0.107667 0191137  -0563301 05777
RESID{(-2) -0.180258  0.190903  -0.944242 03531
R-squared 0037586 Mean dependentvar -115E-15
Adjusted R-squared -0.134273 S.D. dependentvar 0102142
S.E. of regression 0.108783  Akaike info criterion -1.440136
Sum squared resid 0.331345 Schwarz criterion -1.170778
Log likelihood 3048231 Hannan-Quinn criter. -1.348277
F-statistic 0.218703  Durbin-\Watson stat 1.874928

Prob{F-statistic) 0.951519
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Heteroskedasticity Test: White

F-statistic 1.472979  Prob. F(9,24) 02141
0Obs*R-squared 12.09796 Prob. Chi-Square(3) 0.2078
Scaled explained 85 17.19784 Prob. Chi-Square(9) 0.0457

Test Equation.

Dependent Variable: RESID*2
Method: Least Squares

Date: 0525118 Time: 22:07
Sample: 19812014

Included abservations: 34

Variable Coefficient ~ Std. Emor  t-Statistic Prob.
c 3461585 3361610  1.029740  0.3134
LOG(F)'2 -0.000825 0001806 -D.456702  0.6520
LOG(F)*LOG(P) -0.008126 0012653 -0.642222  0.5268
LOG(FYLOG(PIB(-1)) ~ 0.010629  0.016908 0628620  0.5355
LOG(F) -0.215728 0418169 -0515888  0.6107
LOG(P)'2 0.017415 0028638 0608101 0.5488
LOGPFLOG(PIB(-1))  -0.085032  0.071094 -1.196048  0.2434
LOG(P) 2069310 1563376 1323616  0.1981
LOG(PIB(-1)}'2 0.064831 0.066806 0967442  0.3430
LOG(PIB(-1)) -3.005871 2996705 -1.003092  0.3258
R-squared 0.355822 Mean dependentvar 0.010126
Adjusted R-squared 0.114256 8.D. dependentvar 0.019642
S.E. of regression 0.018485  Akaike info criterion -4.903736
Sum squared resid 0.008201  Schwarz criterion -4.454806
Log likelihood 93.36351 Hannan-Quinn criter. -4 750638
F-statistic 1.472979  Durbin-Watson stat 2050873
Prob(F-statistic) 0.214091
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