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Abstract: 

    The main objective of study is to measure and analyse the impact of bank credit 

on economic development in Algeria during the period (2000-2016). And this 

study is characterized by highlighting The nature of bank loans types and risk, in 

addition to highlighting the concept of economic development Theories and 

sources of funding, as well as the analysis of the development of bank loans and 

economic development during the period (2000-2016). 

    In order to achieve the objective of the study, it was based on Vector Auto 

Regressive model, this is after the absence of an equilibrium relationship between 
the variables of study based on the co- integration test. 

    It concluded from the results of the standard analysis to a negative correlation 

between medium and long term loans to GDP and GDP per capita, also the 

causality test result   showed a one-way relationship moving from GDP per capita 

to medium and long term loans to GDP.  

Keywords: bank loans, economic development, Gross Domestic Product, VAR 

model. 

 

 

 

 

 

 

 

 

 

 

 

 

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 الاهــــــــــداء

.ربي ارحمهما كما ربياني صغيرا واخفض لهما جناح الذل من الرحمة وقل

 

 

 

 

 

 

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

 

 

 

ربي أوزعني أن أشكر نعمتك التي أنعمت علي وعلى والدي وأن أعمل صالحا 
  .ترضاه

 

 

 

  

EVIEWS 

 

 

 

 

 

WWW.DZPEN.COM  |  قلم الجزائر



~ I ~ 

 

 

   

36  10 

33 (PIB)(PIB/tête)2000 10 

77  16 

77  10 

77  10 

71   13 

70 DLPIB/têteDLCMLD 17 

70  17 

 

 

 

 

 

 

 

 

 

 

 

 

 

WWW.DZPEN.COM  |  قلم الجزائر



~ II ~ 

 

 

  

5C’S The five C’S of credit 
IDH Indicateur de Development Humain 

IPQL Indicateur physique de la qualité de la vie 

PIB Produit Intérieur Brut 

PIB/tête Produit Intérieur Brut Per Capita 

VAR Vector Auto Regressive 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

WWW.DZPEN.COM  |  قلم الجزائر



~ III ~ 

 

 

   

77  10 

011  10 

010 VAR 16 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

WWW.DZPEN.COM  |  قلم الجزائر



~ IV ~ 

 

 

  
  

  

  

  

  

I  
II  
III  
IV  

  

0-00   
0  

0  

0  

0  

3  

01  

01  

00  

00  

07  

07  

01  

06  

WWW.DZPEN.COM  |  قلم الجزائر



~ V ~ 

 

00  

03-01   
03  

07  

07  

07  

60  

60  

60  

67  

01  

06  

06  

00  

07  

01  

00-76  

(0222-0202)  
00  

00  

00 0771  

03  

07  

30  (0222-0202)  

30 (0111-0103)  

30  (0111-0103)  

37  

WWW.DZPEN.COM  |  قلم الجزائر



~ VI ~ 

 

70 

(0222-0202 )  
70  

70  

77  

76  

70  

77  

77  

 

 

 

 

 

 

 

 

 

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

 

 

 

 

 

 

 

 

 

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

 ~ أ‌ ~

 

    

 

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

 ~ ب‌ ~

 

 

9102

 

 

 

  

 

 

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

 ~ ج‌ ~

 

 

  

 

 

 

 

  

  

  

  

WWW.DZPEN.COM  |  قلم الجزائر



 

 

 ~ د‌ ~

 

 

(9111-9102) 

 

 91119102

  

  

 

 

 EVIEWS 8

WWW.DZPEN.COM  |  قلم الجزائر



 

 

 ~ ه‌ ~

 

 

1

5002

2

5002

WWW.DZPEN.COM  |  قلم الجزائر



 

 

 ~ و‌ ~

 

 

1

(9111-5002)
5001

 

 

 

  

 

 

  

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

 ~ ز‌ ~

 

2(9112-5099)
5095

65.1

661

1-Lamido Sanusi, Banks in Nigeria and national economic development, a 

critical review, 2011. 

  

 

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

 ~ ح‌ ~

 

 

 

 

(9111-9102)

(9111-9102)

(2000-9102) 

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 1 ~ 

 

  

 

 

    

.

  

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 2 ~ 

 

  

      

 

1

Credit
2

Credere

Faire confiance
3

 

4

 

                                                             

1
 

2

3

4
 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 3 ~ 

 

1

2

3

 

 

4

 

 

 

 

                                                             

1

2

3

4

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 4 ~ 

 

1

2

 

 

 

 

 

 

 

                                                             

1
 

2
 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 5 ~ 

 

1

 

   

                                                             

1 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 6 ~ 

 

1
 

 

  

 

 

 

 

23

                                                             

1. 
2

  

3 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 7 ~ 

 

 
1

:
2

- 2

3

                                                             

1

2
leasing 

 

 * 
3

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 8 ~ 

 

 
1

2

3

4

                                                             

1

 
2

3

4

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 9 ~ 

 

%%

1

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

                                                             

1 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 10 ~ 

 

 

.

1

2

3

                                                             

1

2

3 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 11 ~ 

 

 

 

 

 1
 

 

2

 

 
3
 

4

 

 

 

                                                             

1

2

www.kotobarabia.com >  PDF    le 08/01/2018 :26                                        

3

4
  

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 12 ~ 

 

1

2

3

4

                                                             

1

2  
3

4
 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 13 ~ 

 

1

2

3

4

5

6

                                                             

1
 

2
 . 

3

4

5

6

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 14 ~ 

 

1

5C`S
2

Capacity 

Character 

Capital

Collateral

Condition

3
 

                                                             

1
  

* The five C`S of credit.  

2
 

3

0222751751 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 15 ~ 

 

1

2

 

3

4

5

6

 

 

 

                                                             

1

2
 

3

4

5

6
  

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 16 ~ 

 

1

 

2

3

                                                             

1
  

2
  

3
  

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 17 ~ 

 

1

2

3

4

                                                             

1
  

2
  

3 
4

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 18 ~ 

 

 

1

2

3

 

                                                             

1

2

3 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 19 ~ 

 

 

1
 

2

                                                             

1
 

2

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 20 ~ 

 

 

 

 

 

 

1
 

 

2
 

                                                             

1
  

2 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 21 ~ 

 

 
1

 

2

 

 

 

 

 

 

 

 

 

 

                                                             

 1  
2

  

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 22 ~ 

 

1

2

 

 

 

3

4
 

                                                             

1

 

9 2
  

3
I I

17 
4712

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 23 ~ 

 

 1

23

4

 

 

 

5

 

6
 

                                                             

1
  

2

3

4
  

 5  
6
  

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 24 ~ 

 

 

1

 

2
 

 

3
 

 

4
 

 
5

 

 

6
 

 

                                                             

1

  
2

 

3
  

4
  

 5
  

 6  

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 25 ~ 

 

 

 

 

 

 

 

WWW.DZPEN.COM  |  قلم الجزائر



 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 26 ~ 

 WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 27 ~ 

 

1

                                                             
1 /www.Mawdoo3.com  consulté le 20/02/2018, à 11:20 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 28 ~ 

 

 

.1

2

3

4

5

                                                             
1 
2

3 
4

5

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 29 ~ 

 

1

2

3

4

 

 

 

 

 

 

                                                             
1  
2

 
3

 

. 4
  

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 30 ~ 

 

  

  

  

  

 

12

3 

4

                                                             
1

  
2
 Karl E. Case & others, Principles of Macroeconomic, Pearson Education, Tenth edtion, 

United States of America,  2012, p404. 
3  
4 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 31 ~ 

 

1 

2

 

(PIB)

(PIB/tête)

                                                             
1 
2. 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 32 ~ 

 

( Les Besoins fundamental )

1976

1

 (I. P. Q. L) 

2

(IDH) 

0991
3

4

                                                             

 1  
2

254
3

4 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 33 ~ 

 

 (Kosov) 

1

                                                             
1
  

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 34 ~ 

 

 

 

1

2

3

*

                                                             

 1

  

2

3
https://ar.wikipedia.org/wiki/ >doc  consulté le 18/02/2018  à 10 19 

 

WWW.DZPEN.COM  |  قلم الجزائر

https://ar.wikipedia.org/wiki/نظريات_التنمية_الاقتصادية%3edoc
https://ar.wikipedia.org/wiki/نظريات_التنمية_الاقتصادية%3edoc


 

 

~ 35 ~ 

 

1

2

 

3

4 

                                                             
1
 3

0611-0281   
2

 

3  
4

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 36 ~ 

 

  

1

2

3

4

                                                             

 
www.alukah.net>doc  consulté  le 22/02/2018   à  23:03   

 2  

6
3  

 4 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 37 ~ 

 

1

2

* 

34

                                                             
1  

2
 Gerald M.Meier & Joseph E.Stiglitz, Frontiers of Development Economics-the future in 

prespective, Oxford University Press, New York, 2001, p4. 

3

www.alayam.com      

4  2009 53

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 38 ~ 

 

 

1 

2 

 3

4

                                                             

 
1
 Karla, Hoff, Beyond Rosenstein-Rodan: the Modern Theory of Underdevelopment Traps, 

the World Bank, Annual World Bank Development Economics Conference, Washington, D. C, 

April 10, 2000, P3. 

 2  

 32000 
4

  

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 39 ~ 

 

1

2

3

4

                                                             
 1

2 

3 

4  

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 40 ~ 

 

1

2

3

                                                             
1

22006 
3 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 41 ~ 

 

1

2

3

 

 

                                                             
1
  

2

3  
mawdoo3.com/  consulté le 18/02/2018  à 09:25    

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 42 ~ 

 

1

 

                                                             
1.

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 43 ~ 

 

 

1

2

3 

1

4 

                                                             
1

  
2

 
3

4200860

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 44 ~ 

 

1

2

3

4

5

6

                                                             
1

2

3  
4 

  
5  

892 6
  

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 45 ~ 

 

1

2

3

                                                             
1. 
2

3

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 46 ~ 

 

1

(Shaw,1955,1960 Gurley & )

(Patrick,1966)
 

 

2

                                                             
1

2  

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 47 ~ 

 

1

2

3

4

5

                                                             
1

2

3

4  
5  

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 48 ~ 

 

1960 

1

2

3

4

5

6

                                                             
12008 802
2 
3

4

5

6. 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 49 ~ 

 

1

2

3

4

4

 
 
 
 

                                                             
1

www.ahewar.org/debat/show.art.asp?aid=160291
2  
3  
4

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 50 ~ 

 

 

  

 

 

 

 

 

  

WWW.DZPEN.COM  |  قلم الجزائر



 

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 51 ~ 

 

 

     

 

(2000-2016)

(2000-2016)

 

 

 

 

 

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 52 ~ 

 

 

1

 

 

 

 

(2:73-2:81)

2

                                                             
1201154
2

32012104

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 53 ~ 

 

 

1

 
2

 

 
3

 

(2:82-2:96)

4

 

 

 

 

                                                             
1072010

1
2013324 2

 

2004 174 3
 

4325326

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 54 ~ 

 

1
 

2

(2:97-2:9:)

3

45

 

  

 

 

                                                             

174 1
 

2

2009129
3

3119)2013149
4327
5183184

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 55 ~ 

 

 

 

1

2

19873

 

                                                             

 
12008299
2

20-21/04/200452
3

 22-23/04/2003165

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 56 ~ 

 

1

2

3

 

 

 

 

 

 

 

 

                                                             
1

201111

2

02201514
320084445

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 57 ~ 

 

1
 

 
2

 

3

 

4

 
5

 

92-0122/03/1992

 92-0222/03/1992

                                                             
1:1-2114-22

162012103
2158159
3

 11-12/03/200816
4106 
5132

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 58 ~ 

 

92-03

22/03/19921

2

3

 

 12-1227/02/200190-10

.

 14-2226/08/2003 

                                                             
120136162
22000150
32008

190191

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 59 ~ 

 

 21-1526/08/201003-11

1

 (2:9:)

30/05/1989

300

 30/05/1990

 

(2::2)

03/06/1991403

100

10

                                                             
165-67

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 60 ~ 

 

1

(2::5-2::9 ) 

3221

2

3

                                                             
1253-256
2

14-15/12/2004498
308

20058

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 61 ~ 

 

3 01/04/1994 31/03/1995 

1

1037

1994162

2 19951998

5
3

1169
4

5.73221

95
5

                                                             
1(2:99-3122)

2014230231
2(2:81-3123)

2015238
3

 2::1-3121
7002201494

4261
5240 

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 62 ~ 

 

 (3111-3127)

 (2000-2016)

(2000-2016)

 

(3111-3127) 

20002016

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 63 ~ 

 

(3111-3127)

   

 

    

291,7 701,8 526,7 467 2000 

337,9 740,3 565,1 513,3 2001 

551 715,5 638,8 628 2002 

588,5 791,4 606,6 773,5 2003 

675,4 859,3 706,7 82823 2004 

896,4 882,5 855,6 923,3 2005 

1055,7 848,4 988,4 915,7 2006 

1214,4 989,3 1177,6 1026,1 2007 

1413,9 1201,2 1424,7 1189,1 2008 

1600,6 1485,1 1766 1320,5 2009 

1805,3 1461,4 1955,7 1 311 2010 

1982,5 1742,3 2361,7 1363 2011 

2244,9 2010,7 2924 1361,6 2012 

2720,2 2434,3 3731,1 1423,4 2013 

3120 3382,9 4894,2 160827 2014 

3586,6 3689 5565 171026 2015 

3955 3952,8 5993,6 191422 2016 

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 64 ~ 

 

(2000-2007)

1

200854,545,5

2006

2

20165993,6

191422

 

 

(2000-2004)

200070,64200456

 2005

                                                             
1

2005102 

2008126 2
  

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 65 ~ 

 

1

2006

2006832

502014

28620143382,9

3120(2015-

2019) 20163952,8

3955 

 (3111-3127)

(2000-2016)

(PIB)

(PIB/tête)

3

 

                                                             
110

201111
200 2

  
3

2010137

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 66 ~ 

 

(PIB)(PIB/tête)(2000-3127)

 - 

  www.ons.dz  

-  https://data.worldbank.org/indicator/NY.GNP.PCAP.CN?locations=DZ 

PIBPIB/tête 

 

 PIBPIB/tête(2000-2007) 

 423,520009306222007PIB134,8

274,4PIB/tête

PIB/tête PIB/tête PIB PIB  

1,08 13428 2,4 4123,5 2000 

4,5 137,7 2,1 4260,8 2001 

3,15 145 4,7 4537,7 2002 

5,95 165,4 6,9 5264,2 2003 

2,16 189,7 5,2 6112 2004 

2,60 229,6 5,1 7563,6 2005 

1,27 253,2 2 8520,6 2006 

5,77 274,4 3% 9306,2 2007 

1,76 319,2 2,4 10993,8 2008 

0,23 282,5 1,6 9968 2009 

1,62 333,7 3,6 11991,6 2010 

1,8 397,6 2,8 14526,6 2011 

0,16 432,6 3,3 16115,4 2012 

0,36 435 2,8 16659,3 2013 

1,77 439,8 3,8 17228,6 2014 

0,71 416 3,7 16702,1 2015 

1,29 426,8 3,3 17406,8 2016 

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 67 ~ 

 

1

2,42008

2

2008(2,4)2007(3)

PIB/têtePIB1,765,77

2007
3

 2009

PIB PIB/tête1,60,232010

3,61,62

    PIB PIB/tête2016
4

PIB17406,83,3PIB/tête

426,8 1,29

                                                             

 281 1
 

200835 2
  

281 3
  

201621 4
  

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 68 ~ 

 

 

2001

2001-2019

(3112-3115)

12

 

 

 

525(7)

3

(3116-311:)

    4202,7 

                                                             
1

 241
2

06

2016103
3103 

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 69 ~ 

 

38,520041

2

  

 

 

(3121-3125)

20102014

21214(286)

130

1563
 

4

 03

 

 

 

                                                             
1243
2104
32010-20141
4105106  
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 

(2001-2014)
1

(3126-312:) 

 (2015-2019)

2802

 

 

 

 

 

 

 

 

 

 

                                                             
1247
23116-31262018

https://giem.kantakji.com/article/details/ID/1120
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 EVIEWS 8

 

 

YiXi

Yi = α + βxi + εi 

α β εi  

 

 E(εi) = 0

X

  
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Var(εi) = E(εi
2
) = σ2؛ 

 E(εiεj) = 0i≠ j

 

(Cov)iεXiCov(Xi ) = E(Xi ) = 0

 

  (DF=N-K+1)N>K+1
1

αβ 

2
y

ŷiyiS = Σ(yi-ŷi)
2
= min

3

1F

F

                                                             
1199451-55.
2201134
32007148
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2tt

t

1

3r
2

 r
2 
= 1377

 r
2 
= 0

2
 

:  

iεPIB/tête = α + βCMLD + 

PIB/tête:

CMLD :

 

 

 

                                                             
150-53

5859 2
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1

2

 E(Y t) = 

 2       σ Var (Y t)= E (Y t -  )
2
= 

 K

Cov(Yt-Yt-k) = E[(Yt-µ)(Yt-k-µ)]   . 

 

3
 

                                                             

 279 1
 

201
201890 

2009743 3
 

WWW.DZPEN.COM  |  قلم الجزائر



02220202  

 

~ 75 ~ 

 

 
1

 

 ΔYt = λYt-1 + εi….(1)؛ 

 ΔYt = λYt-1 + c + εi…..(2)؛ 

 ΔYt = λYt-1 + c + bt + εi……(3).

 λ =ø-1

H0:λ = 0 (ø =1) 

H1:λ ≠ 0 (ø ≠ 1) 

t tt t

 

<1ø

ΔYt = λYt-1 –ΣøjΔYt-j+1 +εi…..(4) 

ΔYt = λYt-1 –ΣøjΔYt-j+1+ c +εi…..(5) 

ΔYt = λYt-1 –ΣøjΔYt-j+1 + c + bt + εi…..(6) 

                                                             

2012207210 1
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1

2

(VAR)

VAR(p)

Ŷt=ǿ0+ ǿ1Yt-1+ǿ2Yt-2+…..ǿpYt-p 

d
3

                                                             

670671 1
 

291292 2
 

272 3
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VARVAR(p)

(Akaike،Schwarze)...1

 

.

3

t

t

t

t

LPIB/tête 1.478840 
(3.065585) 

3.323314 
(3.081002) 

0.708823 
(3.733200) 

3.917831 
(3.759743) 

3.085503 
(1.964418) 

2.227056 
(1.966270) 

LCMLD 0.890427 
(3.065585 

3.171672 
(3.081002) 

1.215579 
(3.733200) 

4.116105 
(3.759743) 

2.088731 
(1.964418) 

2.729506 
(1.966270) 

EVIEWS 8 

                                                             
1

VAR(2:91-
3125)1502201652 
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tt

 

t

t

t

t

Resid 1.776141 
(3.065585) 

3.278088 
(3.081002) 

0.833858 
(3.733200) 

4.210970 
(3.759743) 

1.801517 
(1.964418) 

3.355926 
(1.966270) 

EVIEWS 8 

tt

LPIB/tête LCMLD

VAR

 

1VAR 
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5 

Logl LR FPE AIC SC HQ 
1  33.52814  5.840237  3.56e-05 -4.588023 -4.345570 -4.677788 

2  36.55766  3.534437  4.57e-05 -4.426276 -4.022187 -4.575884 

3  41.81992  4.385224  4.65e-05  -4.636654* -4.070930  -4.846105* 

4  42.33939  0.259736  0.000145 -4.056566 -3.329206 -4.325861 

EVIEWS 8

 Akaikep=3 3 

VAR 

DLPIB/tete=0.29-0.87DLPIB/tete(-1)-0.96 DLPIB/tete(-2)+0.26DLPIB/tete(-3)- 

 1.96*  1.518                             1.295                           0.351 

 

0.53DLCMLD(-1)-0.85DLCMLD(-2)+0.01DLCMLD(-3) 

    0.025 *   1.846                 1.242 

r
2
=0.49                               Prob F =0.99                                           

 

  

 DLCMLD t

10 

DLCMLD

85 

 49
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 0.994.54

 

 

 

2

DLCMLDDLPIB/tete

  6  

EVIEWS 8

3.75

4.545

5.154.54

5

F 

DLCMLD  DLPIB/tête  3.75994 0.0650 

DLPIB/tête  DLCMLD  5.15839 0.0322 
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3 

(8)DLPIB/têteDLCMLD

DLPIB/tête  DLCMLD   DLPIB/tête  DLCMLD 

 DLPIB/tête DLCMLD  DLPIB/tête DLCMLD 

1 -0.109326 0.045339 1 0.095561 0.000000 

2 0.068999 0.024599 2 -0.025808 -0.024056 

3 0.027948 0.018866 3 -0.012938 -0.030564 

4 0.025126 -0.020362 4 -0.013601 0.019617 

5 0.019334 -0.007729 5 -0.018645 0.000955 

6 -0.004739 -0.003218 6 -0.005246 -0.006111 

7 -0.012309 -0.014106 7 0.005355 0.017636 

8 -0.010910 0.003102 8 0.006259 0.000795 

9 -0.005880 0.008055 9 0.004176 -0.008976 

10 -0.001614 -0.001331 10 0.003969 0.004658 

EVIEWS 8

DLPIB/têteDLCMLD

DLCMLD3DLPIB/tête

 DLCMLD DLPIB/tête3

DLCMLD

4
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(9)

 DLPIB/tête  DLCMLD 
DLCMLD DLPIB/tête DLCMLD DLPIB/tête  

0.000000 100.0000 1 14.67468 85.32532 1 

5.576744 94.42326 2 13.73360 86.26640 2 

13.18018 86.81982 3 14.70753 85.29247 3 

15.75082 84.24918 4 15.91724 84.08276 4 

15.31532 84.68468 5 15.87507 84.12493 5 

15.53528 84.46472 6 15.89843 84.10157 6 

17.55284 82.44716 7 16.53877 83.46123 7 

17.50334 82.49666 8 16.48697 83.51303 8 

17.99338 82.00662 9 16.70152 83.29848 9 

18.10863 81.89137 10 16.70612 83.29388 10 

EVIEWS 8

 DLPIB/tête DLCMLD

DLCMLD5.57%DLPIB/tête

18.10 %

DLCMLDDLPIB/tête،

DLPIB/tête85.32 %DLCMLD

83%DLPIB/tête

DLCMLD.
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I.  
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VAR

-

-

  

-

062016

 

-

-

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 94 ~ 

 

 

 

-

9

-

4141

-

 

33

-

-

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 95 ~ 

 

- 

 

 

 

-

 

www.kotobarabia.com          

  www.ons.dz 

www.alukah.net> doc 22/02/2018     23 03 

25 

  

www.ahewar.org/debat/show.art.asp?aid=160291

 

WWW.DZPEN.COM  |  قلم الجزائر

http://www.kotobarabia.com/


 

 

~ 96 ~ 

 

Mawdoo3.com 

5002-50025002  

https://giem.kantakji.com/article/details/ID/1120 
 

 

https://ar.wikipedia.org/wiki/    

www.alayam.com

10-https://data.worldbank.org/indicator/NY.GNP.PCAP.CN?locations 

=DZ 

II.  

1-Gerald M.Meier & Joseph E.Stiglitz, Frontiers of Development Economics-the 
future in respective, Oxford University Press, New York, 2001. 

2-Karl E. Case & others, Principles of Macroeconomic, Pearson Education, Tenth 

edtion, United States of America, 2012. 

 

 

1-Karla, Hoff, Beyond Rosenstein-Rodan: the Modern Theory of 

Underdevelopment Traps, the World Bank, Annual World Bank Development 

Economics Conference, Washington, D. C, April 10, 2000. 

 

WWW.DZPEN.COM  |  قلم الجزائر

https://ar.wikipedia.org/wiki/%20نظريات%20التنمية%20الاقتصادية
https://data.worldbank.org/indicator/NY.GNP.PCAP.CN?locations


 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 97 ~ 

 

1

 

Null Hypothesis: LPIB_TETE has a unit root  

Exogenous: Constant   

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic -1.478840  0.5180 

Test critical values: 1% level  -3.920350  

 5% level  -3.065585  

 10% level  -2.673459  

     
     

 

Null Hypothesis: LPIB_TETE has a unit root  

Exogenous: None   

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic  3.085503  0.9984 

Test critical values: 1% level  -2.717511  

 5% level  -1.964418  

 10% level  -1.605603  

     
     

EVIEWS 

Null Hypothesis: LPIB_TETE has a unit root  

Exogenous: Constant, Linear Trend  

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic -0.708823  0.9536 

Test critical values: 1% level  -4.667883  

 5% level  -3.733200  

 10% level  -3.310349  
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Null Hypothesis: D(LPIB_TETE) has a unit root  

Exogenous: Constant   

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic -3.323314  0.0324 

Test critical values: 1% level  -3.959148  

 5% level  -3.081002  

 10% level  -2.681330  

     
     

 
 

Null Hypothesis: D(LPIB_TETE) has a unit root  

Exogenous: Constant, Linear Trend  

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic -3.917831  0.0386 

Test critical values: 1% level  -4.728363  

 5% level  -3.759743  

 10% level  -3.324976  

     
     

 
 

Null Hypothesis: D(LPIB_TETE) has a unit root  

Exogenous: None   

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic -2.227056  0.0293 

Test critical values: 1% level  -2.728252  

 5% level  -1.966270  

 10% level  -1.605026  

     
     

EVIEWS 
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Null Hypothesis: LCMLD has a unit root  

Exogenous: Constant   

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic  0.890427  0.9923 

Test critical values: 1% level  -3.920350  

 5% level  -3.065585  

 10% level  -2.673459  

     
     

 
 

Null Hypothesis: LCMLD has a unit root  

Exogenous: Constant, Linear Trend  

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic -1.215579  0.8712 

Test critical values: 1% level  -4.667883  

 5% level  -3.733200  

 10% level  -3.310349  

     
     

 
 

Null Hypothesis: LCMLD has a unit root  

Exogenous: None   

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic  2.088731  0.9870 

Test critical values: 1% level  -2.717511  

 5% level  -1.964418  

 10% level  -1.605603  

     
     

EVIEWS 
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Null Hypothesis: D(LCMLD) has a unit root  

Exogenous: Constant   

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic -3.171672  0.0425 

Test critical values: 1% level  -3.959148  

 5% level  -3.081002  

 10% level  -2.681330  

     
     

 
 

Null Hypothesis: D(LCMLD) has a unit root  

Exogenous: Constant, Linear Trend  

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic -4.116105  0.0278 

Test critical values: 1% level  -4.728363  

 5% level  -3.759743  

 10% level  -3.324976  

     
     

 
 

Null Hypothesis: D(LCMLD) has a unit root  

Exogenous: None   

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic -2.729506  0.0100 

Test critical values: 1% level  -2.728252  

 5% level  -1.966270  

 10% level  -1.605026  

     
     

EVIEWS 
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2  

 

Dependent Variable: LPIB_TETE   

Method: Least Squares   

Date: 05/23/18   Time: 22:30   

Sample: 2000 2016   

Included observations: 17   

     
     

Variable Coefficient Std. Error t-Statistic Prob.   

     
     

LCMLD 0.833860 0.210420 3.962833 0.0013 

C 3.274389 0.592778 5.523801 0.0001 

     
     

R-squared 0.511465     Mean dependent var 5.604011 

Adjusted R-squared 0.478896     S.D. dependent var 0.434902 

S.E. of regression 0.313945     Akaike info criterion 0.630931 

Sum squared resid 1.478419     Schwarz criterion 0.728956 

Log likelihood -3.362916     Hannan-Quinn criter. 0.640675 

F-statistic 15.70405     Durbin-Watson stat 0.343454 

Prob(F-statistic) 0.001250    

     
     

                                          EVIEWS 

 

Null Hypothesis: RESID01 has a unit root  

Exogenous: Constant   

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic -1.776141  0.3776 

Test critical values: 1% level  -3.920350  

 5% level  -3.065585  

 10% level  -2.673459  
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Null Hypothesis: RESID01 has a unit root  

Exogenous: Constant, Linear Trend  

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic -0.833858  0.9394 

Test critical values: 1% level  -4.667883  

 5% level  -3.733200  

 10% level  -3.310349  

     
     

 

EVIEWS 

 

 

Null Hypothesis: D(RESID01) has a unit root  

Exogenous: Constant   

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic -3.278088  0.0351 

Test critical values: 1% level  -3.959148  

 5% level  -3.081002  

 10% level  -2.681330  

     
     

 

Null Hypothesis: RESID01 has a unit root  

Exogenous: None   

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic -1.801517  0.0690 

Test critical values: 1% level  -2.717511  

 5% level  -1.964418  

 10% level  -1.605603  
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Null Hypothesis: D(RESID01) has a unit root  

Exogenous: Constant, Linear Trend  

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic -4.210970  0.0237 

Test critical values: 1% level  -4.728363  

 5% level  -3.759743  

 10% level  -3.324976  

     
     

 
 

Null Hypothesis: D(RESID01) has a unit root  

Exogenous: None   

Lag Length: 0 (Automatic - based on SIC, maxlag=3) 

     
     

   t-Statistic   Prob.* 

     
     

Augmented Dickey-Fuller test statistic -3.355926  0.0025 

Test critical values: 1% level  -2.728252  

 5% level  -1.966270  

 10% level  -1.605026  

     
     

EVIEWS 

 

 

 

 

 

 

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 104 ~ 

 

3VAR

 

       

       

 Lag LogL LR FPE AIC SC HQ 

       

       

0  29.63465 NA*   3.43e-05* -4.605774  -4.524957* -4.635696 

1  33.52814  5.840237  3.56e-05 -4.588023 -4.345570 -4.677788 

2  36.55766  3.534437  4.57e-05 -4.426276 -4.022187 -4.575884 

3  41.81992  4.385224  4.65e-05  -4.636654* -4.070930  -4.846105* 

4  42.33939  0.259736  0.000145 -4.056566 -3.329206 -4.325861 

       
       

EVIEWS 

VAR  

   
    DLPIB_TETE DLCMLD 

   
   DLPIB_TETE(-1) -0.877072  1.342753 

  (0.57765)  (0.71543) 

 [-1.51835] [ 1.87683] 

   

DLPIB_TETE(-2) -0.963442  1.217684 

  (0.74377)  (0.92118) 

 [-1.29535] [ 1.32188] 

   

DLPIB_TETE(-3)  0.263744  0.497451 

  (0.75062)  (0.92967) 

 [ 0.35137] [ 0.53508] 

   

DLCMLD(-1) -0.530576  0.542558 

  (0.42711)  (0.52899) 

 [-1.24225] [ 1.02566] 

   

DLCMLD(-2) -0.851611  0.834169 

  (0.46128)  (0.57131) 

 [-1.84620] [ 1.46011] 

   

DLCMLD(-3)  0.013054  0.423807 

  (0.51566)  (0.63866) 

 [ 0.02531] [ 0.66359] 

   

C  0.290822 -0.281389 

  (0.14831)  (0.18368) 

 [ 1.96094] [-1.53193] 

   
    R-squared  0.499146  0.479069 
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 Adj. R-squared -0.001708 -0.041862 

 Sum sq. resids  0.054791  0.084047 

 S.E. equation  0.095561  0.118355 

 F-statistic  0.996590  0.919640 

 Log likelihood  17.10345  14.32244 

 Akaike AIC -1.554377 -1.126529 

 Schwarz SC -1.250174 -0.822326 

 Mean dependent  0.072919  0.084219 

 S.D. dependent  0.095479  0.115953 

   
    Determinant resid covariance (dof adj.)  1.88E-05 

 Determinant resid covariance  4.00E-06 

 Log likelihood  43.89969 

 Akaike information criterion -4.599952 

 Schwarz criterion -3.991545 

   
   
   

EVIEWS 

 

 

Pairwise Granger Causality Tests 

Date: 05/31/18   Time: 18:35 

Sample: 2000 2016  

Lags: 2   

    
    

 Null Hypothesis: Obs F-Statistic Prob.  

    

    

 DLCMLD does not Granger Cause DLPIB_TETE  14  3.75994 0.0650 

 DLPIB_TETE does not Granger Cause DLCMLD  5.15839 0.0322 

    
    

EVIEWS 

 

 

 

 

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 106 ~ 

 

 

-.12

-.08

-.04

.00

.04

.08

.12

1 2 3 4 5 6 7 8 9 10

Response of DLPIB_TETE to DLPIB_TETE

-.12

-.08

-.04

.00

.04

.08

.12

1 2 3 4 5 6 7 8 9 10

Response of DLPIB_TETE to DLCMLD

-.2

-.1

.0

.1

.2

1 2 3 4 5 6 7 8 9 10

Response of DLCMLD to DLPIB_TETE

-.2

-.1

.0

.1

.2

1 2 3 4 5 6 7 8 9 10

Response of DLCMLD to DLCMLD

Response to Cholesky One S.D. Innovations ± 2 S.E.

EVIEWS 

 

 

 

 

 

 

WWW.DZPEN.COM  |  قلم الجزائر



 

 

~ 107 ~ 

 

 

    

    
 Variance 

Decompositio

n of 

DLPIB_TETE

:    

 Period S.E. DLPIB_TETE DLCMLD 

    

    

 1  0.095561  100.0000  0.000000 

 2  0.101865  94.42326  5.576744 

 3  0.107136  86.81982  13.18018 

 4  0.109763  84.24918  15.75082 

 5  0.111339  84.68468  15.31532 

 6  0.111630  84.46472  15.53528 

 7  0.113142  82.44716  17.55284 

 8  0.113317  82.49666  17.50334 

 9  0.113749  82.00662  17.99338 

 10  0.113914  81.89137  18.10863 

    

    
 Variance 

Decompositio

n of 

DLCMLD:    

 Period S.E. DLPIB_TETE DLCMLD 

    

    

 1  0.118355  85.32532  14.67468 

 2  0.139190  86.26640  13.73360 

 3  0.143216  85.29247  14.70753 

 4  0.146822  84.08276  15.91724 

 5  0.148291  84.12493  15.87507 

 6  0.148402  84.10157  15.89843 

 7  0.149578  83.46123  16.53877 

 8  0.150007  83.51303  16.48697 

 9  0.150338  83.29848  16.70152 

 10  0.150353  83.29388  16.70612 
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