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Etude économétrique de I’impact des dépenses publiques
sur I’importation en Algérie. Période [1990 - 2012]
Résumé:

Les dépenses publiques sont considérées en Algérie comme un outil trés important de
politique financiére qui participe essentiellement a I’importation. Plusieurs recherches ont été
réalisées afin d’étudier la relation entre dépenses publiques et I’importation. L’étude de 1I’impact
des dépenses publiques sur I’importation en Algérie a fait I’objet de notre étude, pour cela on
autilisé un nombre de modeles d’analyses, a savoir : 1’application de 1’analyse de la Co-
intégration (Test de la stabilisation des variables [Dickey-Fuller Augmented | et le Test
[Johansen and Juselius]), et le modele de la correction d’erreur sur les bilans annuels de la
période [1990 —2012].

Mots clés : Dépenses publiques, Importation, Teste de stabilisation des variables, Co-intégration,
Correction d’erreur.
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Source: Préparer par I’hauteur en utilisant les donnés suivantes :

-Direction Générale des douanes centre National de I informatique et de statistique C.N.L.S.

-O.N.S¢ L'Algérie en quelques chiffres résultats 2001 /2011 N 30 Edition 2012.

-O.N.S« EVOLUTION DE LA BALANCE COMMERCIAL DE L'ALGERIE PERIODE:2001/2012.
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(2012 - 1990) 5331 & piso 3 s 1(01 ) oy J g
Sl Y59 ide Sn 5l

<o giad) PIB IMP % INF DEP P,BRL/$
1990 61900 9684 16,7 10100 24,34
1991 61100 7681 25,9 11000 21,04
1992 62200 8406 31,7 12000 20,03
1993 60900 8788 20,5 12000 17,8
1994 60400 9365 29 12500 16,3
1995 62700 10761 29,8 13000 17,6
1996 65300 9098 18,7 13500 21,7
1997 66000 8687 5,7 13800 19,49
1998 69300 9403 5 14200 12,94
1999 71600 9164 2,6 14500 17,91
2000 73100 9173 0,34 14800 28,5
2001 75100 9940 4,2 15400 24,85
2002 78600 12009 1,42 16200 25,24
2003 84000 13534 2,58 16900 28,96
2004 88000 18199 3,56 17600 38,660
2005 92900 20357 1,64 18000 54,64
2006 94500 21456 2,53 18700 65,85
2007 97000 27631 3,25 19800 74,9
2008 100280 39479 4.4 21600 99,9
2009 10006,7 39297 5,7 22800 62,3
2010 12034,5 40212 3,9 24900 80,2
2011 14480,7 47300 4,5 26800 112,9
2012 20795,5 23031 89 28400 1134

Source: réalisé par ’auteur en utilisant les donnés suivantes:
- Office nationale des statistiques : www.ONS.dz
- Banque centrale d’Algérie : www.BCA.org.dz
- Ministeére des finances d’Algérie : www. MF.dz
- La banque Mondiale B.Mondial,
- direction générale des Douanes.
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ey gl (6 g etk
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-2.674290 -4.440739 -3.769597 %1 i 1 ol
-1.957204 -3.632896 -3.004861 %150 Criticat Values
-1.608175 -3.254671 -2.642242 =
-0.90 1.52 -1.38 t -
0.3143 0.7890 0.5710 Prob* i’““evel‘ 2 i i
22.64 22.69 22.67 AIC** C“M «:g‘ K
69001 YA 69018 Prob Gl 3 wnim)
22.73 22.85 22.81 AIC Ist difference
-0.35 -5.007 5.61 t "
0.5424 0.0040 0.0002 Prob i’*‘“‘evel‘
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N1 (39l
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*-Mackinnon (1996) one-sided P-values.
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Pl ol op ) ral) S et IS e a0 (3 Ml s gy e w2 ) e g
ST 0855 &) 23kl 3 wedszdl (Johansen And Juselius,1990) s (Johansen,1988) iy
oA AU Dol VG s WYB ke sy e 3 Sl e Gy ke o
Engle- Granger) iomgie (3 535w 30 6 Wl 5 2ayy (il )l g2 32 ) o (Feedback Effect)
Do skl ol

N Olgmne pllas (3 8 zad) oS @B sde L) e Johansen And Juselius 43 b dois s
3 Ay ol ) 18707 Jlasly SVl allas (3 ol pazall skl =31 @Me Jxc iy ((VAR) G\
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Johansen and Juselius ;L) :(03) o3, J 54k

Critical Values 4> 2l a8l | Critical Values 43l adl A3 Aodl
%5 e %1 L= Maxim\al SR s FETE-UR EPVCRINRF O
= - = ; Eigen Value Trace Statistic | Eigen Value | (Vector)Jesil
AT F Py A ) sy Statistic
oalial ol
33.87 69.81 3937 77.81 33.44 90.44 0.796 7 =0«
27.68 47.85 32.71 54.68 28.93 57.00 0.747 r < 1
2113 29.79 25.86 3545 18.29 28.07 0.581 r <2
14.26 1549 18.52 19.93 6.75 9.78 0.275 r <3
3.84 3.84 6.63 6.63 3.02 3.02 0.134 r <4
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*-denotes rejection of the hypothesis at the 0.01 &0.05 levels. (0243 sl i)
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LnIMP, = -1.324 - 0.182 LnPIB , - 0.556 LnINF , - 0.378 LnPBRL , + 0.0062 LnDEP,

(0.19141) (0.4386) (0.69) (0.02432)
Likelihood =514.8499 Log
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P WS s Jau)\ S Syl Uadl (554 ¥ it 5 ke Wits
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t-statistic Std.Errors Coefficients i
4.131 0.00134 0.0555 c
-1.51440 0.015265 -0.023 Ec,
0.64 0.031250 0.0202 N.nIM. P,
-4.272 0.00698 -0.029 N.nPIB i
0.197 39865.0 7864.23 NLnIN, F
3.081 13.30 40.99 ALnPBRL,
0.331 0.175 0.0583 N.nDE Pt 4
0.84 R?
0.028 S E
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(03) 25 glty it
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- White Noise: The white noise is a stationary time series or a stationary random process with zero
autocorrelation. In other words, in white noise N (t) any pair of values N(t;) and N(t,) taken at different moments
tjand t, of time are not correlated - i.e. the correlation coefficient r(N(t;),N(ty)) is equal to null.
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Site Web

- Banque centrale d’Algérie : www.BCA.org.dz

- Direction Générale des douanes centre National de 1 informatique et de statistique C.N.LS.

- La banque Mondiale B.Mondial.

- Ministére des finances d’Algérie : www.MF.dz

- Office nationale des statistiques : www.ONS.dz

- O.N.S¢ L'Algérie en quelques chiffres résultats 2001 - 2011 N 30 Edition 2012.

- O.N.ScEVOLUTION DE LA BALANCE COMMERCIAL DE L'ALGERIE PERIODE 2001- 2012.
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T35 O e O S jle) @t 101 o3 3ol
(Augmented Dickey-Fuller i)

Null Hypothesis: PIB has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*

Aug d Dickey-Fuller test isti -1.384300 0.5710
Test critical values: 1% level -3.769597
5% level -3.004861
10% level -2.642242

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

R-squared 0.087437 Mean dependent var -1868.386
Adjusted R-squared 0.041809 S.D. dependent var 19835.26
S.E. of regression 19416.19 Akaike info criterion 22.67211
Sum squared resid 7.54E+09 Schwarz criterion 22.77130
Log likelihood -247.3932 Hannan-Quinn criter. 22.69548
F-statistic 1.916288 Durbin-Watson stat 1.829762
Prob(F-statistic) 0.181519

Null Hypothesis: IMP has a unit root
Exogenous: Constant

Lag Length: 3 (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*

A d Dickey-Fuller test statisti -5.612547 0.0002
Test critical values: 1% level -3.831511
5% level -3.029970
10% level -2.655194

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

R-squared 0.744891 Mean dependent var 749.6316
Adjusted R-squared 0.672003 S.D. dependent var 6865.902
S.E. of regression 3932.170 Akaike info criterion 19.61270
Sum squared resid 2.16E+08 Schwarz criterion 19.86124
Log likelihood -181.3207 Hannan-Quinn criter. 19.65477
F-statistic 10.21965 Durbin-Watson stat 2.068587
Prob(F-statistic) 0.000437

Null Hypothesis: INF has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*

Aug d Dickey-Fuller test isti -2.361641 0.1632
Test critical values: 1% level -3.769597
5% level -3.004861
10% level -2.642242

*MacKinnon (1996) one-sided p-values.
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R-squared 0.218058 Mean dependent var

Adjusted R-squared 0.178961 S.D. dependent var
S.E. of regression 0.001812 Akaike info criterion
Sum squared resid 6.56E-05 Schwarz criterion
Log likelihood 108.7285 Hannan-Quinn criter.
F-statistic 5.577348 Durbin-Watson stat
Prob(F-statistic) 0.028450

Null Hypothesis: DEP has a unit root

Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*
A d Dickey-Fuller test statisti 5.333620 1.0000
Test critical values: 1% level -3.769597
5% level -3.004861
10% level -2.642242
*MacKinnon (1996) one-sided p-values.
R-squared 0.587182 Mean dependent var 831.8182
Adjusted R-squared 0.566541 S.D. dependent var 571.8694
S.E. of regression 376.5051 Akaike info criterion 14.78625
Sum squared resid 2835121. Schwarz criterion 14.88543
Log likelihood -160.6487 Hannan-Quinn criter. 14.80961
F-statistic 28.44750 Durbin-Watson stat 1.393478
Prob(F-statistic) 0.000032

Null Hypothesis: PBRL has a unit root

Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*
A d Dickey-Fuller test statisti 0.259798 0.9702

Test critical values: 1% level -3.769597

5% level -3.004861

10% level -2.642242

*MacKinnon (1996) one-sided p-values.
R-squared 0.003363 Mean dependent var 4.045455
Adjusted R-squared -0.046468 S.D. dependent var 13.45708
S.E. of regression 13.76620 Akaike info criterion 8.168817
Sum squared resid 3790.164 Schwarz criterion 8.268003
Log likelihood -87.85699 Hannan-Quinn criter. 8.192182
F-statistic 0.067495 Durbin-Watson stat 2.415486

Prob(F-statistic) 0.797675

0.000329
0.001999
-9.702587
-9.603401
-9.679222
1.658639

(Level) & $=d} $ Ln DEP

(Level) & s+d! $ Ln PBRL

T35 O pad 8 il S Lt il 02 o3y goelld

(%1 & 328 (S giws) (Johansen And Juselius yb>)

Date: 10/17/14 Time: 22:44

Sample (adjusted): 1992 2012
Included observations: 21 after adjustments
Trend assumption: Linear deterministic trend

Series: DEP IMP INF PBRL PIB
Lags interval (in first differences): 1 to 1
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Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.01
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.796570 90.44752 77.81884 0.0005
At most 1 * 0.747877 57.00644 54.68150 0.0055
At most 2 0.581448 28.07188 35.45817 0.0780
At most 3 0.275159 9.781860 19.93711 0.2979
At most 4 0.134112 3.023999 6.634897 0.0820

Trace test indicates 2 cointegrating eqn(s) at the 0.01 level
* denotes rejection of the hypothesis at the 0.01 level
**MacKinnon-Haug-Michelis (1999) p-values

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.01
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None 0.796570 33.44108 39.37013 0.0563
At most 1 0.747877 28.93456 32.71527 0.0334
At most 2 0.581448 18.29002 25.86121 0.1194
At most 3 0.275159 6.757861 18.52001 0.5182
At most 4 0.134112 3.023999 6.634897 0.0820

Max-eigenvalue test indicates no cointegration at the 0.01 level
* denotes rejection of the hypothesis at the 0.01 level
**MacKinnon-Haug-Michelis (1999) p-values

1 Cointegrating Equation(s): Log likelihood 514.8499

Normalized cointegrating coefficients (standard error in parentheses)

DEP IMP INF PBRL PIB
1.000000 -1.324815 -556659.4 378.6233 -0.182899
(0.19141) (438699.) (69.9100) (0.02432)

(%5 & $20 (S g2ws) (Johansen And Juselius yle1)

Date: 10/18/14 Time: 00:38

Sample (adjusted): 1992 2012
Included observations: 21 after adjustments
Trend assumption: Linear deterministic trend

Series: DEP IMP INF PBRL PIB
Lags interval (in first differences): 1 to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.796570 90.44752 69.81889 0.0005
At most 1 * 0.747877 57.00644 47.85613 0.0055
At most 2 0.581448 28.07188 29.79707 0.0780
At most 3 0.275159 9.781860 15.49471 0.2979
At most 4 0.134112 3.023999 3.841466 0.0820

Trace test indicates 2 cointegrating eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values
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Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None 0.796570 33.44108 33.87687 0.0563
At most 1 * 0.747877 28.93456 27.58434 0.0334
At most 2 0.581448 18.29002 21.13162 0.1194
At most 3 0.275159 6.757861 14.26460 0.5182
At most 4 0.134112 3.023999 3.841466 0.0820

Aicat,

Max-eigenvalue test i no cointegration at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level

**MacKinnon-Haug-Michelis (1999) p-values
a3 WQL@:&GQS}#,&.\.&S w03 ('3) gl
Vector Error Correction Estimates
Date: 10/17/14 Time: 23:06

Sample (adjusted): 1993 2012

Included observations: 20 after adjustments
Standard errors in () & t-statistics in [ |

Error Correction: D(DEP) DIMP) D(INF) D(PBRL) D(PIB)
CointEq]] -0.023095| -0.115228 -1.26E-07 0.000990 3.275083
(0.01525), (0.29195 (1.2E-07) (0.00075) (0.86639)
[-1.51440 [-0.39468) [-1.05558] [1.31321] [3.78013]
D(DEP(-2))| 0.058317] -11.78277 1.16E-06 -0.001356 7.206053
(0.17574 (3.36435 (1.4E-06) (0.00869) (9.98402)
[0.33184) [-3.50224] 1 0.84069] [-0.15605] 10.72176]
D(IMP(-2)) 0.020228| 0.922107 -2.06E-07 0.000453 -1.556634
(0.03125; (0.59819; (2.5E-07) (0.00155) (1.77518)
[ 0.64737 [ 1.54149] [-0.83942] [ 0.29315] [-0.87689]
D(INF(-2))| 7864.232| 359058. -0.337666 1366.105 1590281.
(39865.0) (763171, (0.31272) (1971.13) (2264778)
[0.19727 [ 0.47048] [-1.07978] 1 0.69306] 10.70218]
D(PBRL(-2)) 40.99903| 40.39957 -3.05E-05 0.728436 1559.388
(13.3030; (254.672 (0.00010) (0.65777) (755.761)
[ 3.08194] [ 0.15863 [-0.29189] [ 1.10743] [2.06334]
D(PIB(-2) -0.029830| -0.156907 2.20E-08 -0.000673 -0.814795
(0.00698 (0.13366) (5.5E-08) (0.00035) (0.39665)
[-4.27248] [-1.17391 1 0.40150] 1-1.94977] 1-2.05417]
C| 555.919¢| 7498.629 -7.93E-05 1.091921 -11601.77
(134.568; (2576.15] (0.00106) (6.65372) (7644.95)
[4.13116] [2.91079] [-0.07512] [0.16411] [-1.51757]
R-squared| 0.849222] 0.555150 0.240893 0.323094 0.597073
Adj. R-squared| 0.779632| 0.349834) -0.109464 0.010677 0.411107
Sum sq. resid: 1030116. 3.78E+09 6.34E-05 2518.461 3.32E+09
S.E. i 281.4955 5388.922 0.002208 13.91861 15992.11
F-statistic| 12.20323 2.703887 0.687564 1.034174 3.210653
Log likeli -136.8733| -195.913 98.24088 -76.73548 -217.6680
Akaike AIC| 14.38733] 20.2913 -9.124088 8.373548 22.46680
Schwarz SC| 14.73583| 20.63980/ -8.775581 8.722054 22.81530
Mean 820.0000] 731.2500 0.000287 4.650000 -2070.225
S.D. d ds 599.649¢ 6683.284) 0.002096 13.99351 20839.52

Determinant resid covariance (dof adj. 1.41E+16

Determinant resid covariance| 1.64E+1§

Log likelil -492.2212

Akaike information criterion| 53.22212

Schwarz criterion| 55.2135
I
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