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16.00
16.90
19.80
20.60
23.00
23.20
24.40
27.90
28.50
25.40
28.02
29.29
29.80
27.30
25.90
23.70
20.10
15.30
12.30
13.80
11.30
10.20
10.00

Déf PIB
48,18
51,03
56,56
63,31
69,70
79,45
100,0
1144
116,6
124,5
135,0
141,7
145,1
1579
172,3
199,9
260,3
400,4
488,1
554.,6
715,9
920,5
1142,
1222,
1183,
1312,
1634,
1646,
1677,
1817,
2010,
2341,
2605,
2796,
3205,
2903,
3272,

M
7732304955
7732304955
7732304955
7732304955
9254645858

10198878876
12311300476
12809651343
12560015827
11952890079
11817894500
11385098850
9914687441
8071151556
8071151556
9604841916
10106493528
8024901376
8300000000
7990000000
9150000000
10100000000
9090000000
8130000000
8630000000
8960000000
9350000000
9480000000
12010000000
13320000000
17950000000
24639000000
25357000000
33180000000
49152000000
49082000000
38380000000
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PIB
13209713770
15557934473
17728348385
20971901063
26364491675
33243421339
42345276288
44348670724
45207090668
48801372228
53698280323
57937867717
63696299985
66742269090
59089065517
55631488294
62045098370
45715368144
48003297249
49946456681
42542573602
41764054035
46941496308
48177861891
48187780126
48640613515
54790058957
55180990396
57053038888
68018606041
85013944728
1.02339E+11
1.17169E+11
1.35804E+11
1.70989E+11
1.40577E+11
1.59426E+11

TCN
4.180000
3.940000
4.160000
4.140000
3.960000
3.850000
3.830000
4.310000
4.590000
4.780000
4.980000
5.020000
4.700000
4.840000
5.910000
7.600000
8.950000
18.47000
21.83000
23.34000
35.05000
47.66000
54.74000
57.70000
58.73000
66.57000
75.25000
77.21000
79.68000
77.38000
72.06000
73.27000
72.64000
69.29000
64.58000
72.64000
74.38000

X
5118637751
5241302610
5860031790
6414584553
6732393557
10354760667
14540716384
15338985947
13980227832
13635984799
13805836561
13664027829

8188004804

9525773489

9163454213
10369299603
14545657473
13311319600
12154240105
10880274688

9585150371
10940000394
13969999752
14890000012
10880007586
13040000840
22560000190
20002000640
20012009401
26028319365
34066690140
48760848741
56953484924
63297350511
79122989022
56798000069
57190000000
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Evoluticn des importations de marchandises par groupe d'utilisation

de 1992 a 2005 en millicns de DA

lbeliEs 1932 1943 1994 1995 1995 194/ 1998
Alimentation, boizeone, tabace 43 01670 SO78740 10223830 131 283,50 14045150 14685000 148 720,20
Enzrgie et lukbrifiants 2 65970 2 308 .30 2047, 7] 560830 603€,B0 T 629,60 T 384 .90
Matitres premicres 1108930 1230360 2012700 7409470 2451550 2247570 27 103,00
Froduits bruts 187070 158RAD  AROSNGY 354780 PTFACAN RASOIN ARPRAN
Cemi-produits 437,50 40039140 7412420 11211100 9792500 9023250 101 162,50
Equipements agricnles 11470 1791891 100500 196370 224170 173640 7SN
Equipements Industriels 5485120 5357920 9319300 14008150 16553470 16354990 183 290,00
Eicns de consommation 2386330 0733580 AO048551 £350260 S6BSEAD 6313600 77 469,60
Total 183 547,10 205034 6] 34014241 51319250 49832550 501579,80 S552356,60 |
Libelles 1999 2000 2001 2002 2003 2004 2005 2006
e batony, 537NN IR1 TITAN GRANTAIN PRIG140  ATIRAT PLOAPAEN  PRIPNTEN  PTRIPRIN
IJI_DISSC ns, tabacs

S o 1024790 373500 1070790 1155470 879500 1208250 1553650 1774840
lunrinants it ! : ' ' '
(Hatcrcy 1950150 43 3ARAND PATRRAN 4156970 4990R70  S1471O0 4TONION 5744870
premiéres 3 ) : ' . .
Froduite bruts 1166050 4331040 746260 3179,60 3350,60 4 711,40 101,10 8779,00
I;'E Ti-produits 103 09560 124 57300 14389660 1B6 183,10 221100,70 262 313.00 209932 E0 3583872
ERpeahin 483240 A3O570 M ODRITY 11 AI2RN agsasn  11999en M 7AIAN £ OR8.7N
'@]"ﬂ:ﬂﬁﬁ 2 4 ' 3 3
Equepcamen s 214 40090 23106360 26481830 35250170 38350040 S1213650 52017510  B10446,40
Induztneis

E:n:?]:;mm“ Q301530 1478410 1270401 1M GNSN  1FR4470 COPNAAN  PITOARAN HATIASN
Tatal 610 673,00 €0043570 764 BE2AD 957 03B80 1047 441,40 1314 396,80 110264450 1 558 540,60
Soures: ONS

Q\MJ}&JJ%\ :3(-:3Jé;ld\

Exogenous : Constant
Lag Length : O (Automatic based on SIC, MAXLAG=8)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -0.160278 0.9347
Test critical values : 1% level -3.626784
5% level -2.945842
10% level -2.611531

*MacKinnon (1996) one-sided p-values.
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Augmented Dickey-Fuller Test Equation
Dependent Variable : D(X)

Method : Least Squares

Date : 12/12/11 Time: 18 :50
Sample (adjusted) : 1975 2010
Included observations : 36 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
X(-1) -0.009296 0.058002 -0.160278 0.8736
C 1.63°+09  1.55°+09  1.052887  0.2998
R-squared 0.000755 Mean dependent var 1.455+09
Adjusted R-squared -0.028635 S.D. dependent var 6.145+09
S.E. of regression 6.235+09  Akaike info criterion 47.99560
Sum squared resid 1.325+21  Schwarz criterion 48.08357
Log likelihood -861.9208  F-statistic 0.025689
Durbin-Watson stat 1.971739  Prob(F-statistic) 0.873611
Null Hypothesis : TCN has a unit root
Exogenous : Constant
Lag Length : 1 (Automatic based on SIC, MAXLAG=8)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -0.489929 0.8815
Test critical values : 1% level -3.632900
5% level -2.948404
10% level -2.612874
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable : D(TCN)
Method : Least Squares
Date : 12/12/11 Time: 18 :49
Sample (adjusted) : 1976 2010
Included observations : 35 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
TCN(-1) -0.010535 0.021504  -0.489929 0.6275
D(TCN(-1)) 0.478262 0.156666 3.052743 0.0045
C 1.437600 0.994729 1.445218 0.1581
R-squared 0.225571 Mean dependent var 2.012571
Adjusted R-squared 0.177169 S.D. dependent var 4.230655
S.E. of regression 3.837628  Akaike info criterion 5.609403
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Sum squared resid 471.2765  Schwarz criterion 5.742718
Log likelihood -95.16454  F-statistic 4.660384
Durbin-Watson stat 1.957307  Prob(F-statistic) 0.016738
Null Hypothesis : PIB has a unit root
Exogenous : Constant
Lag Length : O (Automatic based on SIC, MAXLAG=8)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 0.750598 0.9917
Test critical values : 1% level -3.626784
5% level -2.945842
10% level -2.611531
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable : D(PIB)
Method : Least Squares
Date : 12/12/11 Time: 18 :48
Sample (adjusted) : 1975 2010
Included observations : 36 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
PIB(-1) 0.039210 0.052239 0.750598 0.4581
C 1.745+09  3.585+09  0.485828  0.6302
R-squared 0.016300 Mean dependent var 4.06+09
Adjusted R-squared -0.012632  S.D. dependent var 1.075+10
S.E. of regression 1.085+10  Akaike info criterion 49.08852
Sum squared resid 3.935+21  Schwarz criterion 49.17650
Log likelihood -881.5934  F-statistic 0.563397
Durbin-Watson stat 2.264814  Prob(F-statistic) 0.458058
Null Hypothesis : M has a unit root
Exogenous : Constant
Lag Length : 3 (Automatic based on SIC, MAXLAG=8)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.458218 0.5418
Test critical values : 1% level -3.646342
5% level -2.954021
10% level -2.615817
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*MacKinnon (1996) one-sided p-values.

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

Method : Least Squares

Date : 12/12/11 Time: 18 :48

Sample (adjusted) : 1978 2010

Included observations : 33 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
M(-1) -0.266096 0.182480 -1.458218 0.1559
D(M(-1)) 0.976972 0.296863 3.290989 0.0027
D(M(-2)) -0.660010 0.357910 -1.844068 0.0758
D(M(-3)) 1.644918 0.382262 4.303112 0.0002
C 3.04°+09  1.78°+09  1.704658  0.0993
R-squared 0.604909 Mean dependent var 9.295+08
Adjusted R-squared 0.548468 S.D. dependent var 3.97+09
S.E. of regression 2.665+09  Akaike info criterion 46.38315
Sum squared resid 1.995+20  Schwarz criterion 46.60989
Log likelihood -760.3219  F-statistic 10.71745
Durbin-Watson stat 2.060009 Prob(F-statistic) 0.000021
Null Hypothesis : DEF PIB has a unit root
Exogenous : Constant
Lag Length : 0 (Automatic based on SIC, MAXLAG=8)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic 2.684113 1.0000
Test critical values : 1% level -3.626784
5% level -2.945842
10% level -2.611531
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable : D(DEF PIB)
Method : Least Squares
Date : 12/12/11 Time: 18 :47
Sample (adjusted) : 1975 2010
Included observations : 36 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
DEF PIB(-1) 0.059182 0.022049 2.684113 0.0112
C 35.94922 29.07532 1.236417 0.2248
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R-squared 0.174847 Mean dependent var 89.55667
Adjusted R-squared 0.150577  S.D. dependent var 137.5607
S.E. of regression 126.7816  Akaike info criterion 12.57676
Sum squared resid 546501.5 Schwarz criterion 12.66473
Log likelihood -224.3817  F-statistic 7.204462
Durbin-Watson stat 2.442209  Prob(F-statistic) 0.011155
Null Hypothesis : CHOM has a unit root

Exogenous : Constant
Lag Length : O (Automatic based on SIC, MAXLAG=8)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -1.073761 0.7155
Test critical values : 1% level -3.626784
5% level -2.945842
10% level -2.611531
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable : D(CHOM)
Method : Least Squares
Date : 12/12/11 Time: 18 :46
Sample (adjusted) : 1975 2010
Included observations : 36 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
CHOM(-1) -0.096915 0.090258  -1.073761 0.2905
C 1.619074 1.899894 0.852192 0.4001
R-squared 0.032798 Mean dependent var -0.352778
Adjusted R-squared 0.004351  S.D. dependent var 2.928833
S.E. of regression 2.922454  Akaike info criterion 5.036677
Sum squared resid 290.3850 Schwarz criterion 5.124650
Log likelihood -88.66018  F-statistic 1.152963
Durbin-Watson stat 2.071904  Prob(F-statistic) 0.290492

ADF(1) Js¥1 GAl Jld S sl 14 4 Gald
Null Hypothesis: D(X) has a unit foot

Exogenous: Constant
Lag Length: O (Automatic based on SIC, MAXLAG=8)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -5.719828 0.0000
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Test critical values: 1% level -3.632900
5% level -2.948404
10% level -2.612874
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(X,2)
Method: Least Squares
Date: 12/12/11 Time: 19:00
Sample (adjusted): 1976 2010
Included observations: 35 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(X(-1)) -0.995435 0.174032 -5.719828 0.0000
C 1.48E+09 1.10E+09 1.345345 0.1877
R-squared 0.497842 Mean dependent var 7695288.
Adjusted R-squared 0.482626  S.D. dependent var 8.78E+09
S.E. of regression 6.32E+09  Akaike info criterion 48.02631
Sum squared resid 1.32E+21  Schwarz criterion 48.11519
Log likelihood -838.4604  F-statistic 32.71643
Durbin-Watson stat 2.000865 Prob(F-statistic) 0.000002
Null Hypothesis: D(TCN) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on SIC, MAXLAG=8)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.480774 0.0146
Test critical values: 1% level -3.632900
5% level -2.948404
10% level -2.612874
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(TCN,2)
Method: Least Squares
Date: 12/12/11 Time: 18:59
Sample (adjusted): 1976 2010
Included observations: 35 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(TCN(-1)) -0.533083 0.153151 -3.480774 0.0014
C 1.099283 0.707694 1.553331 0.1299
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R-squared 0.268549 Mean dependent var 0.056571
Adjusted R-squared 0.246384  S.D. dependent var 4.369467
S.E. of regression 3.793182  Akaike info criterion 5.559733
Sum squared resid 474.8115 Schwarz criterion 5.648610
Log likelihood -95.29532  F-statistic 12.11579
Durbin-Watson stat 1.943087  Prob(F-statistic) 0.001428
Null Hypothesis: D(PIB) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on SIC, MAXLAG=8)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -6.209432 0.0000
Test critical values: 1% level -3.632900
5% level -2.948404
10% level -2.612874
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PIB,2)
Method: Least Squares
Date: 12/12/11 Time: 18:58
Sample (adjusted): 1976 2010
Included observations: 35 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(PIB(-1)) -1.106321 0.178168 -6.209432 0.0000
C 4.50E+09 1.96E+09 2.294994 0.0282
R-squared 0.538829 Mean dependent var 4.71E+08
Adjusted R-squared 0.524855 S.D. dependent var 1.59E+10
S.E. of regression 1.09E+10 Akaike info criterion 49.12481
Sum squared resid 3.95E+21  Schwarz criterion 49.21369
Log likelihood -857.6842  F-statistic 38.55704
Durbin-Watson stat 1.923896  Prob(F-statistic) 0.000001
Null Hypothesis: D(CHOM) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic based on SIC, MAXLAG=8)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -6.421003 0.0000
Test critical values: 1% level -3.632900

5% level -2.948404
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10% level -2.612874

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

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

Method: Least Squares

Date: 12/12/11 Time: 18:56

Sample (adjusted): 1976 2010

Included observations: 35 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
D(CHOM(-1)) -1.107785 0.172525  -6.421003 0.0000
C -0.352780 0.509020  -0.693057 0.4931
R-squared 0.555431 Mean dependent var 0.042857
Adjusted R-squared 0.541960 S.D. dependent var 4.416844
S.E. of regression 2.989261  Akaike info criterion 5.083375
Sum squared resid 294.8775  Schwarz criterion 5.172252
Log likelihood -86.95906  F-statistic 41.22928
Durbin-Watson stat 1.981699 Prob(F-statistic) 0.000000
Null Hypothesis: D(DEF PIB) has a unit root

Exogenous: Constant
Lag Length: O (Automatic based on SIC, MAXLAG=8)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -5.532520 0.0001
Test critical values: 1% level -3.632900

5% level -2.948404

10% level -2.612874

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

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(DEF PIB,2)
Method: Least Squares

Date: 12/12/11 Time: 18:56

Sample (adjusted): 1976 2010

Included observations: 35 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
D(DEF PIB(-1)) -1.021482 0.184632 -5.532520 0.0000
C 93.78598 28.16434 3.329955 0.0021

R-squared 0.481204 Mean dependent var 10.47886
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Adjusted R-squared 0.465483  S.D. dependent var 192.5977
S.E. of regression 140.8095 Akaike info criterion 12.78814
Sum squared resid 654301.7 Schwarz criterion 12.87702
Log likelihood -221.7924  F-statistic 30.60878
Durbin-Watson stat 1.889786  Prob(F-statistic) 0.000004
Null Hypothesis: D(M) has a unit root

Exogenous: Constant
Lag Length: 2 (Automatic based on SIC, MAXLAG=8)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -0.790535 0.8087
Test critical values: 1% level -3.646342
5% level -2.954021
10% level -2.615817
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(M,2)
Method: Least Squares
Date: 12/12/11 Time: 18:57
Sample (adjusted): 1978 2010
Included observations: 33 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
D(M(-1)) -0.196702 0.248822 -0.790535 0.4356
D(M(-1),2) -0.200469 0.233956  -0.856867 0.3985
D(M(-2),2) -1.298315 0.305138  -4.254840 0.0002
C 5.50E+08 5.26E+08 1.046647 0.3039
R-squared 0.630265 Mean dependent var -3.24E+08
Adjusted R-squared 0.592016 S.D. dependent var 4.25E+09
S.E. of regression 2.72E+09  Akaike info criterion 46.39574
Sum squared resid 2.14E+20 Schwarz criterion 46.57713
Log likelihood -761.5297  F-statistic 16.47816
Durbin-Watson stat 1.870797  Prob(F-statistic) 0.000002

Pairwise Granger Causality Tests
Date: 12/13/11 Time: 12:49
Sample: 1974 2010

Lags: 1
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Null Hypothesis: Obs  F-Statistic ~ Probability
DEF PIB does not Granger Cause TCN 36 0.64439 0.42787
TCN does not Granger Cause DEF PIB 2.89505 0.09826

Pairwise Granger Causality Tests

Date: 12/13/11 Time: 12:57

Sample: 1974 2010

Lags: 1
Null Hypothesis: Obs  F-Statistic  Probability
M does not Granger Cause TCN 36 0.32456 0.57274
TCN does not Granger Cause M 3.10001 0.08756

Pairwise Granger Causality Tests

Date: 12/13/11 Time: 13:00

Sample: 1974 2010

Lags: 1
Null Hypothesis: Obs  F-Statistic  Probability
X does not Granger Cause TCN 36 1.33565 0.25610
TCN does not Granger Cause X 4.75478 0.03645

Pairwise Granger Causality Tests

Date: 12/13/11 Time: 13:02

Sample: 1974 2010

Lags: 1
Null Hypothesis: Obs  F-Statistic  Probability
PIB does not Granger Cause TCN 36 0.17159 0.68138
TCN does not Granger Cause PIB 3.42164 0.07332

Pairwise Granger Causality Tests

Date: 12/13/11 Time: 13:03

Sample: 1974 2010

Lags: 1
Null Hypothesis: Obs  F-Statistic  Probability
CHOM does not Granger Cause TCN 36 4.41780 0.04328
TCN does not Granger Cause CHOM 1.24443 0.27268
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