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Résume

Cette étude visait a analyser la relation entre le prix du pétrole et
certaines variables macroéconomiques en Algérie (chomage et inflation)
et a connaitre les déterminants de cette relation au cours de la période
2000-2015. Pour atteindre cet objectif, un examen descriptif des
variables de I'étude a 'aide de données et de courbes dans les apercus du
programme a été réalisé. Il existe une corrélation directe entre les prix
du pétrole et I'inflation et une relation inverse indirecte entre les prix du

pétrole et le chomage.

Mots—clés: chocs pétroliers, prix du pétrole, variables

macroéconomiques, Algérie.
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Mull Hypaothesis: D(LP)Y has a unit root

Exogenous: Constant
Lag Length: O (Automatic - based an SI1C, maxlag=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.302888 01841
Test critical values: 1% level -4 004425

B%a level -3.093296

10% level -2 690439

*Mackinnon {1996} one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 14

Augmented Dickey-Fuller Test Equation
Dependent Yariable: D(LP,2)

Method: Least Squares

Date: 02/02M19 Time: 21:52

Sample (adjusted). 2002 2015

Included observations: 14 after adjustments

Variable Coefficient Std. Error t-Statistic Frob.
D{LP{-13) -0.852730 0370287  -2302388 0.0400
c 0.017884 0.038048 0470045 0.6468
R-squared 0306490 Mean dependentvar -0.015014
Adjusted R-squared 0243698 S.D. dependentwvar 0152229
S.E. ofregression 0131948 Akaike info criterion -1.081248
Sum squared resid 0.208925 Schwarz criterion -0.989954
Log likelihood 9 868Y33 Hannan-Qluinn criter. -1.089693
F-statistic 5303293 Durbin-Watson stat 1.602006
Prob(F-statistic) 0.039938
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Mull Hypothesis: DILP) has a unit root
Exogenous: Mone
Lag Length: O (Automatic - based on SI1C, maxlag=0)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2. 366253 0.02z22
Test critical values: 1% level -2. 740613
5% level -1.968430
10% level -1.604392

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

Warning: Probahilities and critical values calculated for 20 observations

and may not be accurate for a sample size of 14

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LP,2)

Method: Least Squares

Date: 08/08M193 Time: 13:.08

Sample (adjusted): 2002 2015

Included observations: 14 after adjustments

Wariable Coefficient Std. Error t-Statistic Prob.

DiLP{-1)) -0.787380 0332754 -2 366253 0.0342
R-squared 0293722 WMean dependentvar -0.015014
Adjusted R-squared 0293722 S.0. dependentvar 0152229
S.E. of regression 0127934 Akaike info criterion -1.208860
Sum squared resid 0212771  Schwarz criterion -1.160213
Log likelihood 9441022 Hannan-Cuinn criter. -1.210086
Durbin-Watson stat 1.661966
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Mull Hypothesis: LCH has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 {Automatic - based on SIC, maxlag=1)

-Statistic Prob*

Augmented Dickey-Fuller fest statistic -0.237260 0.9796
Test critical wvalues: 1% level -4 F23363

5% level -3.758743

10% level -3.324876

*Mackinnon (1996) one-sided pvalues.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 15

Augmented Dickey-Fuller Test Equation
Dependent Wariable: D(LCH)

Method: Least Squares

Date: 08/0219 Time: 21:46

Sample (adjusted) 2001 2015

Included observations: 15 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
LCH(-1) -0.064378 0190886  -0.337260 07417
C 0.020807 0281744 0.073851 0.9423
@TREND{20007) 0.003271 0.007713 0424083 0.6740
R-squared 0.249384 Mean dependentwar -0.028333
Adjusted R-squared 0124292 5.0, dependentvar 0.051637
S.E. ofregression 0.048322 Akaike info criterion -3.045010
Sum squared resid 0.028020 Schwarz criterion -2.903400
Log likelihood 25.8375¥ Hannan-Cluinn criter. -3.046518
F-statistic 1.883536 Durbin-Watson stat 2217617

Frob(F-statistic) 0178844
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Mull Hypothesis: LINF has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=0})

Statistic Prob.*

Augmented Dickey-Fuller test statistic -4 443458 0.0160
Test critical values: 1% level -4 723363

5% level -3.758743

10% level -3.324876

*MacKinnon {(1996) one-sided p-values.
Warning: Prababilities and critical values calculated for 20 obsenations
and may not be accurate for a sample size of 15

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LINF})

Method: Least Squares

Date: 03/02M19 Time: 21:44

Sample (adjusted). 2001 2015

Included observations: 15 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
LIMF(-1) -1.2078%3 0271526  -4.448459 0.0008
C 0459318 0142371 3229722 0.0072
@TREND{20007) 0.025243 0.014524 1738434 01077
R-squared 0.625575 Mean dependentwvar 0.035143
Adjusted R-squared 0.563171 S.D. dependentwvar 0320382
S.E. of regression 0211751  Akaike info criterion -0.08949549
Sum squared resid 0538060 Schwarz criterion 0.051651
Log likelinood 3674693 Hannan-Cluinn criter. -0.091468
F-statistic 10.02457 Durbin-Watson stat 1.882569

Prob(F-statistic) 0.002755
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varible Level First deference
ADF statistics Result ADF statistics Result
Lp non stationary -2.36625 Stationary
-2.302888
Lch stationary - -
-0.337260
linf -4.448459 stationary - -
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2000
2001
2002
2003
2004
2005
2006
2007
2008
2009
2010
2011
2012
2013
2014
2015

inf

0,34
4,23
1,42
4,27
3,96
1,38
2,31
3,76
4,86
5,73
3,91
4,52
8,89
3,25
2,92
4,78

ch

29,8
27,3
25,9
23,7
20,1
15,3
12,3
13,8
11,3
10,2
10
10
11
9,8
10,6
11,2

PP

28,72
24,71
24,83
28,82
38,32
54,58
b6, 02
74,66
98,6
62,16
B0, 25
112,89
111,52
105,44
93,61
52,82
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annee
2000
2001
2002
2003
2004
2005
2006
2007
2008
2009
2010
2011
2012
2013
2014
2015

linf

0,15228834
0,62634037
0,09342169
0,63042788
0,59769519
0,13987909
0,36361198
0,57518784
0,68663627
0,75815462
0,59217676
0,65513843
0,93399316
0,51188336
0,46538285

0,6794279

Ich

1,47421626
1,43616265
1,41329976
1,37474835
1,30319606
1,19589965
1,08990511
1,13987909
1,05307844
1,00860017

1

1
1,04139269
0,99122608
1,02530587
1,04921802

Ip

1,45818444
1,39287275
1,39497672
1,45969398

1,5834255
1,73703353
1,81967552
1,87308799
1,99387691
1,79351101
1,90449916
2,05265547
2,04735276
2,03917608
1,99830294

1,7227984
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