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Résumé :

Des nombreuses études, dans ces derniéres
années, ont permis de montrer que les crimes
économiques ont un effet négatif sur les
indicateurs de  développement  socio-
économique et humain, en décourageant
I’investissement, réduisant le taux d’épargne, la
détérioration de la valeur de la monnaie et un
effet négatif sur la mobilisation fiscale, et
freiner le développement. Ce travail de
recherche a pour objectif global d’étudier la
validité de cette théorie sur [’économie
Algérienne, et pour cela nous avons utilisé une
¢tude empirique pour déterminer I’impact de
quelques variables liées a la criminalité
économique sur le produit intérieur brut par
habitant (PIBt), ou nous avons conclu une
relation de causalité d’un seul sens entre ces
variables et le PIBt, ce qui confirme la validité
de théorie.

Mot clé: crime économique, corruption,
blanchiment d’argent, le produit intérieur brut,
développement.
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Null Hypothesis: PIBT has a unit root
Exogenous: Constant, Linear Trend
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Lag Length: 0 (Automatic - based on SIC, maxlag=0)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic

-2.926076  0.1844

Test critical values: 1% level
5% level
10% level

-4.800080
-3.791172
-3.342253
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Null Hypothesis: D(PIBT) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=0)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.387350  0.0048
Test critical values: 1% level -4.886426
5% level -3.828975
10% level -3.362984
Null Hypothesis: SHAD has a unit root
Lag Length: 0 (Automatic - based on SIC, maxlag=0)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -0.476793  0.4905
Test critical values: 1% level -2.740613
5% level -1.968430
10% level -1.604392
Null Hypothesis: D(SHAD) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=0)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.485305  0.1235
Test critical values: 1% level -2.754993
5% level -1.970978
10% level -1.603693
Null Hypothesis: D(SHAD,?2) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=0)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.773447  0.0100
Test critical values: 1% level -2.771926
5% level -1.974028
10% level -1.602922
Null Hypothesis: CTR has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=0)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.652552  0.0127
Test critical values: 1% level -4.800080
5% level -3.791172
10% level -3.342253
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Null Hypothesis: CCI has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=0)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.693189  0.6996
Test critical values: 1% level -4.800080
5% level -3.791172
10% level -3.342253
Null Hypothesis: D(CCI) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=0)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.880760  0.0463
Test critical values: 1% level -4.886426
5% level -3.828975
10% level -3.362984
Null Hypothesis: DRG has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=0)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.097391  0.1441
Test critical values: 1% level -4.800080
5% level -3.791172
10% level -3.342253
Null Hypothesis: D(DRG) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=0)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.716392  0.0130
Test critical values: 1% level -4.886426
5% level -3.828975
10% level -3.362984
Null Hypothesis: M2PIB has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=0)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -4.177937  0.0271
Test critical values: 1% level -4.800080
5% level -3.791172
10% level -3.342253

2017 il — 09 2l

B0y g AluaiB 4y i) Jad) Alaall



162 s (S & A 2 5yl

Pairwise Granger Causality Tests
Date: 08/4/16 Time: 21:04
Sample: 2000 2015

Lags: 2

Null Hypothesis: Obs F-Statistic Prob.
SHAD does not Granger Cause PIBT 14 11.6170  0.0043
PIBT does not Granger Cause SHAD 0.96163 0.4224
CTR does not Granger Cause PIBT 14 1.85927 0.2172
PIBT does not Granger Cause CTR 2.23566  0.1693
CCI does not Granger Cause PIBT 14 6.26677 0.0230
PIBT does not Granger Cause CCI 3.05140  0.1035
DRG does not Granger Cause PIBT 14 0.02827 0.9722
PIBT does not Granger Cause DRG 0.78664  0.4877
M2PIB does not Granger Cause PIBT 14 5.22333 0.0354
PIBT does not Granger Cause M2PIB 2.79148  0.1203

Dependent Variable: PIBT
Method: Least Squares
Date: 08/4/16 Time: 21:50
Sample: 2000 2015
Included observations: 16

Variable Coefficient  Std. Error ~ t-Statistic ~ Prob.
C 3.925509 1541383  0.254674  0.8047
SHAD -0.122664  0.363991 -0.336996  0.7438
CTR 0.237515  1.102908  0.215353  0.8343
CCl -2.203143  3.842183 -0.573409  0.5804
DRG -0.607555  1.086236 -0.559322  0.5896
M2PIB 0.021935  0.089228  0.245830  0.8113
R-squared 0.120589 Mean dependent var 2.058000
Adjusted R-squared -0.367973 S.D. dependent var 1.784526
S.E. of regression 2.087188 Akaike info criterion 4.598686
Sum squared resid 39.20717 Schwarz criterion 4.881907
Log likelihood -28.49015 Hannan-Quinn criter. 4.595670
F-statistic 0.246825 Durbin-Watson stat 1.339426

Prob(F-statistic) 0.931138
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