
 

 

 

 

 

 

 

 
 

 

 



 

 

 
 

 

 

 

 طهٗ الله ػهّٛ ٔعهى انُثٙ ٔٚمٕل

ًَإِنَّ  , مَنِ سَلَمَ طَزٍِقّا ٍَطِلُبُ فَِىِ عِلِمّا ﴿ سَلَمَ بِىِ طَزٍِقّا مِنِ طُزُقِ الِجَنَّةِ ، 
ًَإِنَّ فَضِلَ الِعَالِمِ عَلَى الِعَابِدِ  الِمَلائِلَةَ لَتَضَعُ أَجِنِحَتِوَا رِضّا لِطَالِبِ الِعِلِمِ ، 

َِلَةَ ًَإِنَّ الِعَالِمَ لَََسِتَغِفِزُ لَىُ مَنِ  كَفَضِلِ الِقَمَزِ لَ ٌَاكِبِ ،  الِبَدِرِ عَلَى سَائِزِ الِلَ
ٌِفِ الِمَاءِ  ُِءٍ حَتَّى الِحَِتَانِ فُِ جَ ًَكُلُّ شَ ًَمَنِ فُِ الَأرِضِ ،  ٌَاتِ  فُِ السَّمَ

ٌَرِّ ًَرَثَةُ الَأنِبََِاءِ ، إِنَّ الَأنِبََِاءَ لَمِ ٍُ ًَلا دِرِهَمّا ، ، إِنَّ الِعُلَمَاءَ  ثٌُا دٍِنَارّا ، 
ًَافِزٍ  ًِرَثٌُا الِعِلِمَ , فَمَنِ أَخَذَيُ أَخَذَ بِحَظٍّ   .﴾ًٍَأَ

 انرشيز٘ سٔاِ                                                                       

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

 

 الإهداء

 :إلى العمل هذا أهدي

 
 

 ورعاهما لله حفظهما الكزيمين الوالدين

 عيني قزة لله جعلهم وأبنائي الكزيم سوجي

 ومعلميّ أصاتذتي وأقاربي، أهلي

 الأعشاء وطلبتي وأصدقائي سملائي

 والمعزفة للعلم حبا حمل من وكل
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ARDL

Summary  

In the light of the development of the concept and indicators of human development over the 

years, we can conclude that the human development is a developed concept of previous concepts, 

which considered that investment in improving human capacities to contribute in economic growth is 

as important as investment in physical capital. In this regard, human development standards have 

become alternative tools that have gained great credibility in various departments, whether national or 

international, to measure the level of development and to identify achievements. However, these 

indicators are still criticized for some of the shortcomings and imbalances of the philosophical nature 

(concepts) as well as the methodological nature (the method of measurement).although new indicators 

have been introduced in the Human Development Report 2010 but remained and are still being tested. 

The aim of this study is to examine and to figure out the extent of the impact of economic and 

social variables on human development in Algeria in both short and long term using the ARDL. This 

study also aims to measure the impact of public investment programs on the human development 

index in Algeria. 

  The results of the econometric study showed that there is a cointegration between the social variables 

and the human development index and their lack with the economic variables. it also showed that the 

public investment programs have a positive and significant impact on the HDI (human development 

indicator)  in short and long term with the presence of social variables only, and the absence of this 

relationship in the presence of economic variables 
 

Key words 

Development, Human Development, Human Development Indicators, Autoregressive Distributed lag model 

cointegration 
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log(انحذ الألظٗ َظٛة انفشد يٍ انذخم انمٕيٙ اتانذٔلاس) − log(انحذ الأدَٗ َظٛة انفشد يٍ انذخم انمٕيٙ اتانذٔلاس
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doctorat d’état,  op.cit, P. 11
3 Idem, P . 88 
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1991 13.10 27.90 3.70 1999 19.00 29.70 5.60 

1995 8.10 9.30 0.8 2000 4.10 9.80 0.4 

 14.60 153.90 22.40  15.90 167.60 26.60 

1996 50.00 2.40 1.20 2000 46.00 2.80 1.30 

1998 40.10 16.90 6.80 2006 34.80 19.60 6.80 
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تٍٛ انفمش  فمذ َالش إَٔاع انفمش انرٙ ذشكض ػهٗ انعاَة انُمذ٘، فٕٓ ًٚٛض يا انبُك انذونًأيا 

، تشكم ػاو.  انُاطضًاٌ تماء انلاصو ن انذخم يٍ الأٔل إنٗ يغرٕٖانُٕع  ٚشٛش" .انًطهك ٔانفمش انُغثٙ

 ذٕصٚغ ػهٗ. ٚشكض انُٕع انصاَٙ الأعاعٛح ػهٗ َظاو انرغزٚح ْزا انحذ ٚغرُذ

  انًغكٍيؼٍٛ )انؼٛش فٙ يعرًغ نهًشاسكح ٔ ذخم انًطهٕبان إنٗ يغرٕٖ ٚشٛش انز٘ٔ، انذخم

."(.ٔانًهثظ..
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  02020202
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www.cosit.gov.iq/images%5Cpublications%5CIWish24290202
3

0200

44

http://www.cosit.gov.iq/images%5Cpublications%5CIWish
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1

0229

280
2
United States Agency for International Development [2007]: “LEGAL EMPOWERMENTOF THE POOR 

FROM CONCEPTS TO ASSESSMENT”, Washington, P. 11OF 
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(5.2)

(5.2)

 

 

 

 

Source : United States Agency for International Development [2007]: “LEGAL 

EMPOWERMENT OF THE POOR FROM CONCEPTS TO ASSESSMENT”, Washington, 

P. 12OF THE POOR: 

FROM CONCEPTS TO ASSESSMENT 

4.3  

.

 

 
 

 



 

 

87 

 

.  

 

 --

 

 - 

 

 –

 

                                                 
1
 CENTRE DE DÉVELOPPEMENT DE L’OCDE [2005] : « Décentralisation et réductionde la pauvreté », 

Repères, n° 5, p. 1, site d’internet http://www.oecd.org/fr/dev/34424752.pdf, (consulté le : 11/12/2015) 
2
Christiane Loquai, Mamadou Lamine Bah et autres[2001] : « Décentralisation et réduction de la pauvreté 

Perception des liens dans les politiques et les pratiques, Étude de cas portant sur la République de Guinée », Document de 

réflexion ECDPM n° 32 p. 15, site d’internet http://www.oecd.org/dev/poverty/33741445.pdf , (consulté le : 11/12/2015) 
 

http://www.oecd.org/fr/dev/34424752.pdf
http://www.oecd.org/dev/poverty/33741445.pdf
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1

0224

00
2
 CENTRE DE DÉVELOPPEMENT DE L’OCDE [2005] : « Décentralisation et réductionde la pauvreté », 

Repères, n° 5, p. 2, op.cit, site d’internet http://www.oecd.org/fr/dev/34424752.pdf, (consulté le : 11/12/2015) 
 

http://www.oecd.org/fr/dev/34424752.pdf
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 (6.0) 

 

6.2)انشكم سلى 

 

 

 

 

 

 
  

 

 

 

 

 

Source:ECHKOUNDI Mhammed et HAFID Hicham [2011]: « BONNE GOUVERNANCE ET LUTTE 

CONTRE LA PAUVRETÉ: QUELLE ARTICULATION POSSIBLE? », site d’inertnet : 

www.cafrad.org/Workshops/Rabat27-29.../Bonne_gouvernance.pdf(consulté le : 25/08/2015) 

 انلايشكضٚح  ٔيكافحح انفمش

 انًغاءنح ٔانشفافٛح يضٚذ يٍ

 ذمذٚى انخذياخ الأعاعٛح ذحغٍٛ

 فٙ انمطاع انؼاو انرغٛة ػٍ انؼًم إَٓا ذمهم يٍ

 يؼهٕياخ أكصش فؼانٛح

 نهثماء انًضٚذ يٍ انًشاسٚغ لاتهح

 يشاسكح انغكاٌ انًحهٍٛٛ

 حًاعا انعٓاخ انفاػهح انًحهٛح أكصش

 ذغٓم انشلاتح ػهٗ ذمذٚى انخذياخ

http://www.cafrad.org/Workshops/Rabat27-29.../Bonne_gouvernance.pdf
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1.1 

 09806.4%

09862.4%

09894.4% 

 0.0% 0992(-0.0)

0990،

(0992-0222)0.67%

 

 (0220-0200)

0%02266.80220
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      2007   2006 

         

 0220

8.0 %

07 % 

 (0.0)(0.0)

2%  

67%  

 

 

 

 

 

 

 

 

 

                                                 
1
 09 ص ، 0228 الاظرًاػٛح، ٔ الالرظادٚح انرطٕساخ :انصاَٙ انفظم انًٕحذ، انؼشتٙ الالرظاد٘ انرمشٚش انؼشتٙ، انُمذ طُذٔق  
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 (1.3) : 1992  2215 

CNES [2005]: « Regards sur la politique monétaire en Algérie »,  26
ème

 session 

plénière, tableaux 3, 6, 9, pages 136, 143, 151 

http://data.albankaldawli.org/country/algeria*

 2215إنى  1992: تطىس يعذل انًُى فً اندزائش يٍ (1.3)شكم سلى 

 
 ( 0.0)إػرًادا ػهٗ تٛاَاخ انعذٔل سلى  انًصذس:
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 تطىس َصٍب انفشد يٍ انُاتح انًحهً الإخًانً      

  

(0990 ،0990،1997، 0220 ،2011 ،0200)

099009924.68%

099002.87%

09970256%0220

2.40%

02267406.0$02220226 6400.0$

0202

02020200020002027.96%

02000.00% 0200(0.0)
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 2213إنى  1992: تطىس َصٍب انفشد يٍ انذخم انمىيً يٍ (2.3)اندذول سلى 
1990 1991 1992 1993 1994 1995 1997 1998 1999 2000 2001 

3011 2870 4870 3610 5442 5618.9 4460 4792 5063 5308 6090 

2002 2003 2004 2005 2006 2007 2008 2009 2010 

(1) 

2011 

(1) 

2012 

(1) 

2213 

(1) 

5760 6107 6603 7062 7406.0 7742 8738

* 

- 8320 7658 7418 12555 

3.1 

        

           

   

 

022

02220.9%0227

                                                 
1
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2%0228(%5.3-)
1

02299%02028.2%

0222

(0.0)

(0.0)

2012

                                                 
1
 Banque d’Algérie [2008] : « Rapport annuel de la banque d’Algérie », P.190 

2
 Groupe de la Banque Africaine de développement [2011] : « Note de Dialogue 2011-2012 », P.2 

3
 ، بٌان اجتماع مجلس الوزراء0204-2010برنامج التنمٌة الخماسً   

  http://www.algerianembassy-kuwait.com/ar/tourisme/prog2010-2014.pdf 
4
ة، بٌروت، ص. [: "الزراعة العربٌة وتحدٌات الأمن الغذائً، حالة الجزائر"، الطبعة الأولى، مركز دراسات الوحدة العرب0202ٌغربً فوزٌة ]  

543 
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 2212إنى  2227انهٍكم انمطاعً نهُاتح انًحهً الإخًانً يٍ  :(3.3)اندذول

 Rapport Annuel de la Banque d’Algérie 2012, ANNEXE : TABLEAUX 

STATISTIQUES p. 172 

(1) Rapport Annuel de la Banque d’Algérie 2011, ANNEXE : TABLEAUX 

STATISTIQUES p. 157 

(2) Rapport Annuel de la Banque d’Algérie 2015, ANNEXE : TABLEAUX 

STATISTIQUES p. 113 

 2212إنى  2227انهٍكم انمطاعً نهُاتح انًحهً الإخًانً يٍ  (:2.3انشكم )

0
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 المحروقات 

 الزراعة       
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 الهٌدروكربونٌة

 المبانً والأشغال العامة       

الخدمات خارج الإدارة       
 العامة

 خدمات الإدارات العامة       
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 2212(: انهٍكم انمطاعً نهُاتح انًحهً الإخًانً فً صُت 3.3انشكم )

4.1 

0986

0988

                                                 
1
 0224»«

0202

0

 المحروقات 

 الزراعة       

الصناعات غٌر        
 الهٌدروكربونٌة

 المبانً والأشغال العامة       

الخدمات خارج الإدارة       
 العامة

 خدمات الإدارات العامة       
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0992

 

 

.

(4.0)(4.0)0222

09.8%0222

                                                                                                                                                         

1
   09990200

070070
2
 E. CHERIF CHAKIB [2002] : « Programme d'ajustement structurel et résultats socio-économiques en Algérie », revue 

sciences humain, n°18, Décembre 2002, pp. 39-56 ,P.  47  
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02%

19960996-04.6

0994

099209960997

6.0%0994

09960997

0.6% 0999

09990802.2 90%
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 (2016-1990): تطىس يعذل انتضخى  (4.3)اندذول سلى 
1990 

(1) 

 

1991 

(1) 

1992 

(1) 

1993 

(2) 

1994 

(2) 

1995 

(2) 

1996 

(2) 

1997 

(2) 

1998 

(2) 

1999 2000 0220 

06.6 02.9 00.7 20.5 29 29.8 18.5 5.7 5 0.6 0.34 4.0 

0220 0220 0224 0222 0226 0227 0228 0229 0202 0200 2012 

(3) 

201

3 

(3) 
0.4 0.6 0.2 0.6 0.00 0.68 4.86 2.74 0.90 4.20 8.9 3.3 

0204 

(4) 

0202 

(4) 

0206 

(4) 

2,92 4,78 6.42 

Source : Bank d’Algerie « Evolution économique et monétaire en Algérie », , rapports 

2001,2002,2004,2006,2008,2010. 

(1) : « indicateurs économiques de la période 1990-1999 », collections statistiques N
0
 118/2004, 

Alger,  pp 42-46. 

 

(4) : http://www.mf.gov.dz/article/48/Zoom-sur-les-Chiffres-/154/Taux-d%27inflation.html

 (2016-1990): تطىس يعذل انتضخى  (4.3)انشكم سلى 

16,6 

25,9 

31,7 

20,5 

29 29,8 

18,5 

5,7 5 
2,6 

0,34 

4,2 

0 
1,4 2,6 3,5 

1,6 2,31 
3,68 4,86 5,74 

3,91 4,52 

8,9 

0 
3,3 2,92 

4,78 
6,4 

0
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10
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30

35

 %معدل التضخم

 %معدل التضخم

http://www.ons.dz/
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(2.0)(2.0)

006.2

099288280202

 (1992-1995)

0992729.6 

 

 (1995-1999)

06.62% 

 (2222-2214)

                                                 
1
مٌة الاقتصادٌة"، الطبعة [: " الآثار الاقتصادٌة الكلٌة لسٌاسة الانفاق الحكومً، دراسة تطبٌقٌة قٌاسٌة لنماذج التن0202ولٌد عبد الحمٌد عاٌب ] 

 036الأولى، مكتبة حسن العصرٌة، بٌروت، لبنان، ص. 
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960.7 099909220222

88582015 

 

(5.3)(1992-2215) 

1990 136.5 9 .63 

1991 212.1 55.38 

1992 420.1 98.06 

1993 476.6 13.44 

1994 566.3 18.82 

1995 759.6 34.13 

1996 724.6 -4.60 

1997 845.1 16.62 

1998 875.7 3.62 

1999 961.7 9.82 

2000 1178.1 22.50 

2001 1321.0 12.13 

2002 1550.6 17.38 

2003 1811.1 16.80 

2004 1920.0 6.01 

2005 1950.0 1.56 

2006 2189.6 12.28 

2007 (0) 3052.3 39.40 

2008(0) 4322.9 41.62 

2009(0) 5191.4 20.09 

2010(0) 5860.9 12.89 

2011(0) 6618.4 12.92 

2012(0) 7428.7 12.24 

2013(0) 6879.8 -7.38 

2014(0) 7656.2 11.28 

2015(0) 8858 15.7 

Source: Algeria statistical appendix, IMF country report, Nb08-102, march 2008 

02200224

Journal officiel de la république algérienne, N 85, 2006  

 

0 02270202 
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 (2215-1992): تطىس الاَفاق انعاو فً اندزائش (5.3)انشكم سلى 
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0%

 

0980

(Taux d’accroissement naturel)

22%06(0986-0220)(TAN)

02220.48%02260.78%

02270.86%0222

0222 (1990-0999)

7.4

09772.009874.9 0992

         23.7  1987    1998  27.6 

       27.7  31.3       

           20  30   

                                                 
1
"، الدورة العامة الثالثة عشرة، الجزائر، ص. 0111[: "التقرٌر الوطنً حول التنمٌة البشرٌة 0111المجلس الوطنً الاقتصادي والاجتماعً ]  

01 
2 PNUD [2005] : «Système des Nations unies en Algérie, Bilan commun de pays » Site d’internet : 
www.dz.undp.org/publications (consulté le: 20/08/2008(, P. 7 

3
 02، 01ٌق، ص، ص. [: مرجع سا0111المجلس الوطنً الاقتصادي والاجتماعً ]  

http://www.dz.undp.org/publications
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        2.5    30.1        

               

  (Taux 

de mortalité générale)

060982-0220(6.3)

 07724802220920920226

(Taux de nuptialité)2.84 022202228.80

02220226

 28922202227092220226

09.06 022202.27 0226 

 (femmes en age de procréer)7.240

09988.00602229.260

0226

09920200

(6.0)(6.0)

                                                 
1
 ٔ الاظرًاػٛح انرشكٛلاخ ذحٕل الإظرًاػٛح يخثش ٔ الإَغاَٛح انؼهٕو كهٛحالإخرٛاس"،  ٔ الإظثاس تٍٛ انضٔاض عٍ [: " ذأخش0204ششلٙ ] سحًٛح  

 ،006 ، ص. 0204ظٕاٌ  02ٔسلهح، انؼذد  يشتاغ لاطذ٘ انًُٕ، ظايؼح طشٚك فٙ نهًعرًؼاخ الاظرًاػٙ انفؼم انٕٓٚح ٔ ػهٗ أششِ

007ouargla.dz/images/banners/ASTimages/Ssocialesimages/SCON15/S1510.pdf-http://revues.univle: 24/03/2015)  é(consult  
2
 Idem, même page 

3 CNES [2007] : « Rapport national sur le développement humain-Algérie »,   P. 23  

http://revues.univ-ouargla.dz/images/banners/ASTimages/Ssocialesimages/SCON15/S1510.pdf
http://revues.univ-ouargla.dz/images/banners/ASTimages/Ssocialesimages/SCON15/S1510.pdf
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(6.3)

(1992-2215) 

0992 02.94 6.20 2.46 

0990 02.04 6.24 2.41 

0990 02.40 6.29 2.43 

0990 08.00 6.02 2.26 

0994 08.04 6.26 2.17 

0992 02.00 6.40 1.89 

0996 00.90 6.20 1.69 

0997 00.20 6.00 1.64 

0998 02.28 4.87 1.57 

0999 09.80 4.70 1.51 

0222 09.06 4.29 1.48 

0220 02.20 4.26 1.55 

0220 09.68 4.40 1.53 

0220 * 02.06 4.22 1.58 

0224 * 02.67 4.06 1.63 

0222 * 00.06 4.47 1.69 

0226 * 00.27 4.02 1.78 

0227 * 00.98 4.08 0.86 

2008* 23.62 4.42 1.92 

2009* 24.07 4.51 1.96 

2010* 24.68 4.37 2.03 

2011* 24.78 4.41 2.04 

2012* 26.08 4.53 2.16 

**2013 25.14 4.39 2.07 

2014*** 25.93 4.44 2.15 

0202*** 25.93 4.44 0.02 

Source: Rétrospective statistique 1970-2002, édition 2005, ONS, Alger  

* www.ONS.dz  

**: http://www.ons.dz/IMG/pdf/demographie_algerienne2013.pdf 

*** : www.andi.dz/.../Démographie%20algérienne%202014%20arabe  

 

 

http://www.ons.dz/IMG/pdf/demographie_algerienne2013.pdf
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و يعذل انًُى انضُىي نهضكاٌ فً  عذد انىلاداث و عذد انىفٍاث: تطىس (6.3)سلى  شكمان

 (2215-1992)اندزائش 

 (6.0)تُاءا ػهٗ يؼطٛاخ انعذٔل سلى انًصذس: 

2.2 

1.2.2

 

72.8 0228(7.0)(7.0)
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 (‰) المعدل الخام للولادات

 (‰) المعدل الخام للوفٌات

 )%( معدل النمو الطبٌعً
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(7.3)(1992-

2215)
 نهدُضٍٍ يعا (1)-(2) (2الإَاث ) (1انزكىس ) انضُىاث

0992 (0) 64.02 66.02 2 62.02 
0990 (0) 66.82 67.80 0.96 67.04 

0990  66 69  3 67.02 
0990 66.0 68.2 2.3  67.0 

0994 66.6  69 2.4  67.8 

0992  66.8 69.4 2.6  68.0 
0996 (0) 66.79 69.09 2.6 67.74 

0997  67.22 72.02 2.8 68.92  
0998  67.7 72.6 2.9 69.0 

0999  67.9  72.8 2.9  69.0 

0222  68.0 70 2.9  69.6 
0220  67.7  72.7 3  69.0 

0220  68  70.0 3.1  69.2 
0220  69.8 70.4 2.6 70.02 

0224 72.0 70.7  2.6 70.4 
 0222  72.4 (70.6) 70  (72.6 ) 2.6 70.7 (74.6 ) 

0226 (0) 74.6 76.7 2.1 72.7 

2007 (74.7)70.8 (76.8)73.6 2.8 (75.7)72.2 
2008(3)  (74.9)  (76.6) 1.7 (75.7) 

2009 69 72 3 70 
2010 69 72 3 72.9 

2011 69 72 3 73.1 

2012 69 73 3 73.4 
2013 69.4 72.7 3.3 71 

0204 74.46 76.87 0.40 72.64 
0202 74.67 77.02 0.40 72.86 

0992 2014

http://data.albankaldawli.org/indicator/SP.DYN.LE00.MA.IN/countries

(0)  Rétrospective statistique 1970-2002. Tables de mortalité agrégées 1977-2002. P.3 à 31     

( ) CNES [2006] : « Rapport national sur le développement humain-Algérie », P. 81 

(0) CNES [2007] : « Rapport national sur le développement humain-Algérie », P. 20  

(3) CNES [2008] : « Rapport national sur le développement humain-Algérie », P. 66  
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 (7.3) :  (1992-2215) 

 (7.0) 

 (8.3):  (1992-2215 )

 (7.0) 
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(8.0)(9.0)

78%62%

77%

02220200

040222000200

00

(néonatale)208

26

                                                 
1
 36"، مرجع سابق، ص. 0111[: "التقرٌر الوطنً حول التنمٌة البشرٌة 0111المجلس الوطنً الاقتصادي والاجتماعً ]  
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02222

70%08

0007%"

(la mortalité infonto juvénile)

02022202020002

002022222

0990890222220200

(8.0)

                                                 
1 CNES [2007] : « Rapport national sur le développement humain-Algérie », op.cit,  P. 20   
2 PNUD [2005] : «Système des Nations unies en Algérie, Bilan commun de pays », op.cit,  P. 12 
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(8.3)

(1992-2215) 

 يعذل وفٍاث انشضع 

(%) 

يعذل وفٍاث الأطفال دوٌ صٍ 

 (%)انخايضت

ولادة  122222نكم  يعذل وفٍاث الأيهاث

 160 22 40 1990 حٍت
1991 39 48  
1992 38 47 215(5) 
1993 38 46 160(1) 
1994 37 42  
1995 36 44 140 
1996 36 40  
1997 35 42  
1998 35 08  
1999 34 07 007.4(2) 
2000 34 02 120 
2001 33 00  
2002 32 00  
2003 31 09  
2004 30 08 99.2(2) 
2005 29 06 100 
2006 28 02 90.6(3) 
2007 26 04 88.9(4) 
2008 25 00 86.2(5) 
2009 24 00 81.4(5) 
2010 24 00 92 
2011 23 00  
2012 22 02  
2013 22  89 
0204 02.6   
0202 02.2   

09920204 

http://data.albankaldawli.org/indicator/SH.DYN.MORT/countries

(1) UNDP [1996] : P. 154                  

(2) Gouvernement Algérien [2005] : « Rapport national sur les objectifs du millénaire pour le 

développement », P. 56 

(3) CNES [2007] : « Rapport national sur le développement humain-Algérie », P. 20   

(4)  CNES [2008] : « Rapport national sur le développement humain-Algérie », P. 88 

(5)  Gouvernement Algérien [2010] : «2eme Rapport national sur les objectifs du millénaire 

pour le développement », P. 82  
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(: تطىس يعذل وفٍاث انشضع والأطفال دوٌ صٍ انخايضت والأيهاث فً 9.3سلى ) انشكم

 (2213-1992اندزائش )

 (8.0)تُاءا ػهٗ يؼطٛاخ انعذٔل  انًصذس:
 

69-88

090969

82-080

000222

 B

                                                 
1
Ministère de la santé de la population et de la réforme hospitalière 0220]  [ : « programme élargi de vaccination» 

algerie.  
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(G.C.B)99 %

90%88%92%

00%

A

02260202

02020200

0202BC0200

00000220

9.0

                                                 
1
 ONS [0200] : «L’Algerie en quelques chiffres , resultats 2009-2011», Edition 2012 p. 25. 

2
    Ministère de la santé de la population et de la réforme hospitalière]2003[:«  programme national de lutte 

contre la morbidité mortalité maternelle et périnatale, bilan d’activité 2002-2003»  P.6.  
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 2013و 2228: تطىس انهٍاكم انصحٍت فً اندزائش يابٍٍ (9.3)دذول سلىان
 

092 07082 090 07262 094 07772 19237442 193 37545 194 37769 

00 00002 00 00040 00 00889 14 12171 14 12312 14 12500 

27 9900 60 02472 64 02804 63 10816 66 10863 68 11298 

070 - 070 - 070 - 271 - 271 - 271 - 

0409 0988 0406 0724 0490 0070 1551 3331 

 
1601 3 314 1615 3 539 

2277 - 2028 - 2022 - 5491 - 5545 - 5634 - 

8477 

7229 

- 

- 

8807 

7876 

- 

- 

9064 

8000 

- 

- 

9690 

 

- 10 058 - 10438 - 

409 0800 407 0904 400 0022 437 3 099 409 

 

2 996 412 3 167 

82 - 94 - 97 - 101  105  107 

 

Source :O.N.S [2012] :«L’Algerie en quelques chiffres , resultats 2009-2011», Edition 2012 

p. 23.  

O.N.S [2014] :«L’Algerie en quelques chiffres , resultats 2011-2013», Edition 2014 p. 26. 

 

1102280200

00572 %

0597%
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22%

00%0%0%

(02.0)

 

                                                 
1
[: " يٍ أظم ذًُٛح طحٛح يغرذايح فٙ انعضائش "، انؼذد انغاتغ، يعهح 0202-0229]انٛاط تٕيؼشاف ٔػًاس ػًاس٘  

 04. ص انثاحس،
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 2213و 2226: تطىس عذد يضتخذيً انصحت باندزائش يابٍٍ (12.3) خذول سلى

0226 0228 0229 0202 0200 0200 0200 

09429 

9684 

7067 

47992 

02649 

8209 

20270 

00002 

8220 

26029 

00600 

9280 

59 618 

12 092 

9588 

63534 

12422 

 

10171 

66236 

12782 

 

10538 

26402 66660 70729 76900 81298 86127 89556 

89968 92446 99408 024020 108878 117590 123344 

 

Source :O.N.S[2012] : «L’Algerie en quelques chiffres , resultats 2009-2011», Edition 2012 

p. 22 

O.N.S [2014] :«L’Algerie en quelques chiffres , resultats 2011-2013», Edition 2014 p. 25 

  

37.09% 

20130226

28.72%02000226 

022642

80

84

090

002004

                                                 
1
 0229020200 
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2004   7800.000    47 %     48.75 % . 

   55.54 %  

         

   52.9 %  1990 72.8  2006   

                                                 
1
 64[: مرجع ساٌق، ص، 0111المجلس الوطنً الاقتصادي والاجتماعً ]  

2
 PNUD [2005] : « System des nations unie en Algérie, Bilan commun de pays – Algérie », P. 10, Site 

d’internet : www.dz.undp.org/publications (consulté le: 20/08/2008) 
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    1990 % 37.61           

 48.5 %  1998  %72.6  0222"

02046.0%  0228 ،70998

02044%  

40%096690%0999

97.96%0229

 

 تطىس عذد انتلايٍز فً انطىس الابتذائً، انًتىصظ وانثاَىي :(11.3)اندذول سلى 

2010/11 2011/12 2012/13 2013/14 

%

3 345 885 

 

47.07 

3 429 361 

 

47.47 

3 580 481 

 

47.28 

3 730 460 

 

47.68 

%

2 980 325 

 

48.92 

 

2 921 331 

 

48.40 

2 647 500 

 

47.20 

2 605 540 

 

47.60 

1 198 888 

 

57,56 

1 263 097 

 

57,27 

1 497 875 

 

57,57 

1 499 740 

 

58,22 

Source : O.N.S [2014] :«L’Algerie en quelques chiffres , resultats 2011-2013», Edition 2014 

p. 28 , 29 

                                                 
1
 CNES [2006] : « Rapport national sur le développement humain-Algérie »,OP.CIT P. 25 

2
 Gouvernement Algérien [2016] : « Objectifs du Millénaire pour le Développement, Rapport National 2000 – 

2015 », P. 53 
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2.4%022202267%0227

02284.6%0204022209.60%

(10.3)

22222214

Source : Unicef [2014] : « ALGÉRIE RAPPORT NATIONAL SUR LES ENFANTS NON 

SCOLARISÉS », UNICEF Bureau régional, Moyen-Orient et Afrique du Nord Algérie, p. 13 

 

2 

 َغثح يٍ 

PIB 

يٛضاَٛح  َغثح يٍ 

 انذٔنح
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0984

0992022222

098944002224080222

 

(00.0(00.0)

09.7%099209.09%

000962

                                                 
1
  024[: " الاصلاح الاقتصادي وسٌاسة التشغٌل )التجربة الجزائرٌة(" الطبعة الأولى، دار الحامد، عمان، الأردن، ص. 0221مدنً بن شهرة ]  

2
 024نفس المرجع، ص.   

3
 Mohamed Medjkoune [1999] : «  Ajustement structurel : emploi et chômage en Algérie », les cahiers de 

CREAD, N4/47/1999, P. 169 
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(12.3)19922215

1990 

 

 

1991 

 

1992 

 

1993 

 

1994 

 

1995 

 

1996 

 

1997 

 

1998 1999 2000 0220 

19.7 21.2 23.8 23.15 24.36 28.10 27.99 26.41 28.02 29.29 29.5 28.4 

0220 0220 0224 0222 0226 0227 0228 0229 0202 0200 2012 

 

201

3 

 
25.9 23.7 17,7 15,3 12,3 13,8 11,3 10,2 10 10 11 9,8 

0204 0202 

02.6 00.0 

Source : Rétrospective statistique 1970-2002. 1977-2002. P. 58 

        www.ons.dz  

(11.3)09920202

 (00.0اػرًادا ػهٗ تٛاَاخ انعذٔل )انًصذس: 
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1.3 

09920202

0200

2.7002012 2.60202222.260 09922.4600982

020090087

04.4%0992

09820202

4.0%

0.6 %2.0 % 
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(00.0)(00.0)

02

(0220-0224)(0222-0229 )

(0202-0204)

(13.3)19922215

 2001 2000 1999 1998 1997 1996 1995 1994 1993 1992 1991 1990 انضُىاث

IDH 0.562 

0.602 

(1) 

0.631 

(1) 

0.615 

(1) 

0.64 

(1) 

0.633 0.635 

0.638 

(1) 

0.644 

(1) 

0.652 

(1) 

0.625 

0.66 

(1) 

 2013 2012 2011 2010 2009 2008 2007 2006 2005 2004 2003 2002 انضُىاث

IDH 0.657(1) 0.673(1) 0.678(1) 0.68 0.685 0.691 0.695 0.708 0.71 0.711 0.713 0.717 

 0202 0204 انضُت

IDH 0.736 2.742 

09920206

0  

 

                                                 
1
  http://ar.wikipedia.org/wiki/انرًُٛح_انثششٚح_فٙ_انعضائش 



 

 

128 

 

(12.3)19922215

 

 (14.3) ػهٗ يؼطٛاخ انعذٔل سلى اعتًاداانًصذس: 

1.2.3

0402208022
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60207%0966

27 %"

27 %70%

 115٪ 

002٪95٪

97٪. :

0222-0200

                                                 
1
"، الدورة العامة الثالثة عشرة، مرجع سابق، 0111[: "التقرٌر الوطنً حول التنمٌة البشرٌة 0111المجلس الوطنً الاقتصادي والاجتماعً ]  

 050، 052ص، ص. 
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(13.3)2222

2213 

 
Source: Unicef [2014] : « ALGÉRIE RAPPORT NATIONAL SUR LES ENFANTS NON 

SCOLARISÉS », UNICEF Bureau régional, Moyen-Orient et Afrique du Nord Algérie, p. 25 

          

               

         (04.0).

(14.3)       05   2012 

 
 ثاَىي

 http://www.ciddef-dz.com/pdf/autres-publications/annuaire2014ar.pdfانًصذس: 

ػذد انرلايٛز انًغعهٍٛ 

 )انمطاع انؼاو(

ذًذسط الاظًانٛح َغثح 

 ركٕس
َغثح ذًذسط الاظًانٛح 

 إَاز
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2.2.3  

  2015       11.932.000    

 2.317.000    %19,4       

  15   %41,8       2014 

     % 66,8    %16,4   .   

     2015       

   2014     % 4,2         

479.000                

      .

 

                                                 
1
، يٕلغ الاَرشَٛد 2015 عثرًثش خلال انثطانح ٔ انرشغٛم ٔ الالرظاد٘ انُشاطنلاحظاء،  احظائٛاخ انذٕٚاٌ انٕطُٙ   

http://www.ons.dz/-%D8%A7%D9%84%D8%AA%D8%B4%D9%80%D9%80%D8%BA%D9%8A%D9%84-

%D9%88-.html 
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(14.3)22252215

 2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 

 ركىس
 9,9 9,2 8,3 9,6 8,4 8,1 8,6 10,1 12,8 11,8 14,9 يعذل انبطانت
 يؼذل انُشاط

(0) 

69,2 69,9 67,8 69 68,7 68,9 65,3 67,8 69,5 66,2 66,8 

 يؼذل انؼًانح

(0) 

58,9 61,6 59,1 62 62,8 63,3 59,8 61,3 63,7 60,1 60,2 

 إَاث
 16,6 17,1 16,3 17 17,2 19,1 18,1 17,4 18,3 14,4 17,5 يعذل انبطانت
 16,4 14,9 16,6 15,8 14,2 14,2 13,9 14,1 13,6 14,8 12,4 يؼذل انُشاط
 13,6 12,3 13,9 13,1 11,8 11,5 11,4 11,6 11,1 12,6 10,2 يؼذل انؼًانح

       2015

 -http://www.ons.dz/

-%D8%A7%D9%84%D8%AA%D8%B4%D9%80%D9%80%D8%BA%D9%8A%D9%84

.html-%D9%88 

(0 :)

0

 

 2215إنى  2225: تطىس يعذل انبطانت حضب اندُش يٍ (15.3)انشكم سلى 

 
(04.0)
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 ذكور
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http://www.ons.dz/-%D8%A7%D9%84%D8%AA%D8%B4%D9%80%D9%80%D8%BA%D9%8A%D9%84-%D9%88-.html
http://www.ons.dz/-%D8%A7%D9%84%D8%AA%D8%B4%D9%80%D9%80%D8%BA%D9%8A%D9%84-%D9%88-.html
http://www.ons.dz/-%D8%A7%D9%84%D8%AA%D8%B4%D9%80%D9%80%D8%BA%D9%8A%D9%84-%D9%88-.html
http://www.ons.dz/-%D8%A7%D9%84%D8%AA%D8%B4%D9%80%D9%80%D8%BA%D9%8A%D9%84-%D9%88-.html
http://www.ons.dz/-%D8%A7%D9%84%D8%AA%D8%B4%D9%80%D9%80%D8%BA%D9%8A%D9%84-%D9%88-.html
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(16.3)2225 2215 
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020200522%

02222504% 

   

        

             

             

               

          

          

  02020056%

3.2.3

0220-02270708900

0997-02200227-020002

 0200- 020700.08%

(Conseil de la Nation) 0998-0220

0.47%0220-02240224-

02270.78%044
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(15.3) ٔ(06.0)

(15.3)(Assemblée Populaire 

National)                                           

انتششٌع 
(législatures) 

1997-2222 2222-2226 2227-2211 2012-2017* 

 ػذد انشظال انُٕاب

 ػذد انُغاء انُٕاب

076 

 

00 

060 

 

07 

029 

 

02 

243 

 

145 

انؼذد الإظًانٙ 

 نهًماػذ

089 089 089 462 

َغثح انُغاء انُٕاب 

(%) 

0.04 6.94 7.72 31.38 

Source: CNES [2007] : « Rapport national sur le développement humain-Algérie », P. 47 

*    0200 :             

078  00 إ 

(16.3)

(législatures)
1998-2221 2221-2224 2224-2227 

009 042 042 

2 4 4 

044 044 044 

(%)
0.47 0.78 0.78 

Source: CNES [2006] : « Rapport national sur le développement humain-Algérie », P. 45 
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1.3.3 

 

2100   9950 DA 10  943 

 

  1995 14825  

 

   18191 . 

00.9% 

09882.8%  0200 28% 

 

 

2.3.3    

            .  

              

                                                 
1
 PNUD, Ministère de l’action Sociale et de la Solidarité Nationale et autre [2001] : « Carte de la 

pauvreté en Algérie », Algerie, P. 14 
2
 Gouvernement Algérien [2016] : « Algerie objectifs du millénaire pour le développement, Rapport 

national 2000-2015», P 36 
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  .            

 

      2014   % 1,65        

  %1)   % 2,7   . (      

          % 36,07 34,88)%  

  %  38,42            

     ) 0,006 ,003 2    0,011 

   

22.32212

02000202       
67

                                                 
1
 66"، انعضائش، ص.انعضائش؟ فٙ رذايحانًغ انرًُٛح فٙ انشثاب يكاَح يا: " 0203_0205المجلس الوطنً الاقتصادي والاجتماعً   

 وطًُ سٌفً حضشي

يؤشش انفمش يرؼذد يرٕعظ شذج انفمش)%(                   يؼذل انفمش )%(                                

 الأتؼاد        
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 تًهٍذ:

     

ARDL
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1.1

(Spurious 

Regression .)

(Unit roots)

1:0 H 

 1 | |    

  

-  (  ) =t

-    (  ) =  2t

                                                 
1
www.hull.ac.uk/php/ecskrb/FCAST/unitroot.pdf(consulté le : 09/11/2016 a 19 :00)  

http://www.hull.ac.uk/php/ecskrb/FCAST/unitroot.pdf
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-    (  ,   − ) =    (  ,     ) =   

_kpss .

1.1.1_((Dickey – Fuller

0979

 21

 

  =    −1     

  =    −1       

  =    −1          

  

 –(Augmented Dickey-Fuller test)
3

(0980،)

                                                 
1
 Jean – Paul K. Tsasa Vangu [2014] : «  TEST DE RACINE UNITE ET ANALYSE DES RUPTURES  

Tendance stochastique, Correction [non] paramétrique et Stratégies de détection »,   Société congolaise 

’économétrie  

Mai 2014 – Papier SCE 3, P.88 

 
2
 Régis Bourbonnais[2015] : « Econométrie cours et exercices corrigés », 9eme édition, Dunod, Paris, 249   

3
0229 »«

0200022900 
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 AkaikeSchwarz

 ρ−  ρ− 2

  (MacKinon)

(0)I

(OLS)(  )

(1)I(d) 

2.1.1(Phillips et Perron (1988))

 – (ADF)

 – 

(DF)

(non parametric)

                                                 
1
 Régis Bourbonnais[2015] : OP.CIT,  P. 250 

2
 Idem  
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(DF)

 .
1
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-  ̂ =
1
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2
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1
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1
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- pp  ̂
 =   ×

( ̂−1)
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 ( −1) ̂ ̂

  
 

 =
 ̂ 

  
 0   

(MacKinon)

1.1KPSS(The Kwiatkowski, Phillips, Schmidt and Shin test)0990

                                                 
1

0200»

ARDL« /  / 0200

080  
2
Régis Bourbonnais [2015] : OP.CIT,  P. 250 
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KPSS

 )(/ˆ 222 KSST t

 ̂
 

 ̂ KPSS

LM statisticKwiatkowski-

Phillips-Schmidt-Shin 

 

2.1cointegration):) 

Engle–Granger(0987 )

yt d

dI (d)

(yt ~ I (1

                                                 
1
Ewa Marta Syczewska : « Empirical power of the Kwiatkowski-Phillips-Schmidt-Shin test”,  Working Paper 

No. 3-10 ,  Department of Applied Econometrics Working Papers,Warsaw School of Economics, Al. 

Niepodleglosci 164, 02-554 Warszawa, Poland, p . 6 , Site d’internet  

http://www.sgh.waw.pl/instytuty/zes/wp/ (consulté le 27/11/16) 
2

 0204»0992

0204«0204

 

220006 http://dspace.univ-biskra.dz:8080/jspui/handle/123456789/7008 

http://www.sgh.waw.pl/instytuty/zes/wp/
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(  ,   )

(  ,   )

d

 

 

 dIy

dIx

t

t




 

 1    2    ( −  )    0  ,    C ( ,  )

[ 1,  2]

k

 

 

 dIx

dIx

dIx

tk

t

t







,

,2

,1



  = [ 1, ,  2, ,    , ] 

αα = [ 1,  2,    ]( ,  )α    ( −  )

kα 

                                                 
1

[: " انحذٚس فٙ الالرظاد انمٛاعٙ تٍٛ انُظشٚح ٔانرطثٛك"، انذاس انعايؼٛح، الاعكُذسٚح، 2005ػثذ انمادس يحًذ ػثذ انمادس ػطٛح ]

 672ص5 
2
 Régis Bourbonnais[2015] : « Econométrie cours et exercices corrigés », 9eme édition, OP.CIT , p. 301 
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1.2.1Engle-Granger Test
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: ( t)

: ( t)

 

 

2.2.1(Johansen) 

П

(0   (П)   )

trace 

test(      )maximum eigenvalues test (    )3

                                                 
1

020002220200

(VECM)20280  
2
Jean–Paul K et autre [2013] : « Cointégration et Modèle à CorreCtion d’erreur », Laboratoire d’Analyse – 

Recherche en Economie Quantitative, Vol. 8 – Num. 003, Octobre 2013, P. 33, site d’internet 

http://www.lareq.com 
3

 80عاتك، ص.  [: يشظغ0200ٔعاو حغٍٛ ػهٙ ]
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 (trace test(
     

))

  

   
   

 

 

Johansen :
1

- П 0  = 0  0  1   0

λtrace 

- П0 0  =   1    

 

- П0 0  = 2 1   2

. 

Ho 0  =  −   1  =  

HoK(K =r)

.

 

                                                 
1
Régis Bourbonnais[2015] : « Econométrie cours et exercices corrigés », 9eme édition, OP.CIT , p. 300 
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 (maximum eigenvalues test (    )

 1max 1log  rn 

r

(r+1) 

3.1(Causality Test)  
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4.1  
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(1.4)

 

 

 

 

 

 

 

 

 

 

 

 

 
 

 

 

Source : https://fr.scribd.com/document/286841952/Improve-ARDL (consulté  le: 

22/06/2017, 23:30) 

 

ARDL

I(0)I(1)I(0)

(Short run and Long run)

(Pesaran, 2001)XY

XY

ΔYt = α0+α1 Xt-1+ α2Yt-1 +  
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ARDL

F

20 

ARDL:

.

Pesaran et al.(2001)

: (F) (wald test)

:

0: 210  H 

0: 211  H

t

 0   1 = 0Pesaran

F

.

                                                 
1

0200

–  27 – - 2011047
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lagARDL

. 

ARDL

- 

 

- ARDL

I (1)I (0)

 

- 

 

- ARDL

 

- ARDL

 

                                                 
1
Mosayeb Pahlavani and other [2005] : « Trade-GDP Nexus in Iran: An Application of theAutoregressive 

Distributed Lag (ARDL) Model » ,  American Journal of Applied Sciences, 2(7), 2005, 1158-1165, P. 7 
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ARDL

 

(IDH)

(GDP)(CHOM)(DEP) 

(UN)(TMIC)(INF)

(TNA)

1.2

:( FPE , H-Q ,SC,AIC)



 

 

157 
 

(1.4)

AIC

,SC

(IDH)(Lag=0) 

(GDP)(Lag=0) 

(DEP)(Lag=0) 

(CHOM)(Lag=2) 

(UN)(Lag=0) 

(TMIC)(Lag=1) 

(TNA)(Lag=0) 

(INF)(Lag=0) 

 Eviews9 
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(2.4)

 

 

 
C b a C b a 

IDH -5.911266 

[ 0.0002] 

_ _ _ _ _ I(0) 

GDP -3.043431 

[ 0.1410] 

-2.805817 

[  0.0718] 

-1.323084 

[0.1670] 

-6.484341 

[ 0.0001] 

-6.725514 

[0.0000] 

-6.797936 

[ 0.0000] 

I(1) 

DEP -4.066190 

[ 0.0194] 

-3.615599 

[  0.0128] 

-2.376742 

[ 0.0196] 

_ _ _ I(0) 

CHOM -2.174271 

[ 0.4815] 

-0.232141 

0.9219]] 

-  0.845211 

[0.3397] 

-3.223583 

[ 0.10 35] 

-3.262163 

[0.0285] 

-3.231432 

[ 0.0024] 

I(1) 

UN 

 

-1.681089 

[0.7295] 

2.047851 

[0.9998] 

5.913037 

[ 1.0000] 

 

-4.264487 

[ 0.0132] 

-3.336495 

[ 0.0243] 

-2.017599 

[0.0439] 

I(1) 

TMIC 

 

 -6.618140 

 [0.0001] 

_ _ _ _ _ I(0) 

INF -1.791522 

[0.6784] 

-1.396389 

[0.5677] 

-1.330522 

[ 0.1649] 

-5.047088 

[0.0024] 

-5.070003 

[ 0.0004] 

-5.047949 

[ 0.0000] 

I(1) 

TNA -1.490071 

[0.8058] 

-2.662732 

[0.0963] 

-0.436308 

[ 0.5141] 

-1.835704 

[ 0.6509] 

-5.301207 

[ 0.0005] 

-1.284187 

[0.1777] 

 

   

1%  -4.394309  -3.737853  -2.664853 
 

-4.416345 
 

-3.752946 
 

-2.669359 
 

5% _0.600099 -2.991878  -1.955681 
 

-3.622033 
 

-2.998064 
 

-1.956406 
 

12% 3.243079  -2.635542  -1.608793 
 

-3.248592 
 

-2.638752  -1.608495 
 

Eviews9

(0.4))

- IDH     

  (-5.173065)C

(-4.394309)(-0.600099)

(-3.243079) 0%2%02%

 

- GDP

C ab
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02%2%

Mackinon0% ،2% ،02%

2.22

I(1) 

- DEP

2.22  

- CHOM

a

 

-  UN 

 

-  TMIC

(-6.722959)C

 

-  INF

a 

- TNA 
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2.1.2

(0.4)

(3.4) 

 

 
  c  b a  c  b a 

IDH -5.901061 

[ 0.0003] 
_ _ _ _ _ 

I(0) 

GDP 
-3.043431 

[ 0.1410] 

-2.744581 

[0.0809] 

-1.104266 

[0.2369] 

-15.22953 

[0.0000] 

-9.523688 

[0.0000] 

-8.201253 

[0.0000] 

I(1) 

DEP 
-4.066190 

[0.0194] 

-3.665226 

[ 0.0114] 

-2.279300 

[ 0.0246] 
_ _ _ 

I(0) 

CHOM 
-2.173070 

[0.4830] 

-0.543297 

[0.8664] 

-0.780060 

[0.3680] 

-3.165959 

[0.1147] 

-3.194212 

[0.0329] 

-3.164975 

[0.0029] 

I(1) 

UN 
-1.689713 

[ 0.7256  ] 

1.866774 

[ 0.9996] 

5.500008 

[ 1.0000] 

-4.233181 

[ 0.0141] 

-3.336495 

[ 0.0243] 

-2.017599 

[ 0.0439] 

I(1) 

TMIC 
-1.517469 

[0.7959] 

-0.584768 

[ 0.8572] 

-5.656398 

[0.0000] 
   

I(0) 

INF -1.892854 

[ 0.6282] 

-1.392993 

[ 0.5693] 

-1.317643 

[0.1685] 

-5.761599 

[0.0005] 

-5.168640 

[0.0004] 

-5.110452 

[0.0000] 

I(1) 

TNA 
-1.468942 

[ 0.8132] 

-1.782046 

[0.3802] 

-0.676800 

[0.4136] 

-3.745258 

[0.0384] 

-2.706023 

[0.0876] 

-2.751333 

[0.0081] 

I(1) 

   

0 % -4.374307 
  -3.724070 

  -2.660720 
  

-4.394309 
  

-3.737853 
  

-2.664853 
  

 

%5 
-3.603202 

 

-2.986225 
  -1.955020 

  

-3.612199 
  

-2.991878 
  

-1.955681 
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-3.238054 
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  -1.609070 

  

-3.243079 
  

-2.635542 
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2.2 

IDHTMIC

DEP

Pesaran et al (2001)

 

1.2.2

         

   Eviews 9 .(4.4)    

 0(Lags= 2).
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  (4.4):   

 Null Hypothesis: Obs F-Statistic Prob.  

    
    

 GDP does not Granger Cause IDH  24  0.73695 0.4918 

 IDH does not Granger Cause GDP  0.15965 0.8536 

    
    

 DEP does not Granger Cause IDH  24  0.00285 0.9972 

 IDH does not Granger Cause DEP  3.12007 0.0673 

    
    

 INF does not Granger Cause IDH  24  0.24791 0.7829 

 IDH does not Granger Cause INF  0.47700 0.6279 
    
    

 CHOM does not Granger Cause IDH  24  2.76827 0.0881 

 IDH does not Granger Cause CHOM  2.10451 0.1494 

    
    

 TMIC does not Granger Cause IDH  24  8.00123 0.0030 

 IDH does not Granger Cause TMIC  1.82106 0.1890 

    
    

 UN does not Granger Cause IDH  24  8.30751 0.0026 

 IDH does not Granger Cause UN  2.19123 0.1392 

    
    

 TNA does not Granger Cause IDH  24  0.95385 0.4029 

 IDH does not Granger Cause TNA  1.58738 0.2304 

            Eviews9  

          

IDH DEPIDH DEP

6.70%

2

 

(UECM)Pesaran et Al

(bounds testing approach) ، : 
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 ARDL Bounds Test 

 انًذٖ طٕٚهح ػلالح ذٕظذ لا : انؼذو فشضٛح
K Value Test Statistic 

0  4.049706 
 

F-statistic 

Critical Value Bounds 

I1 Bound I0 Bound Significance 

3.13  2.03 
  10% 

3.5  2.32 
  

5% 

3.84  2.6 
 

2.5% 
 

4.26  2.96 
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F4.049706
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2 2

ARDL

Schwarz Bayesian Criterion SBC(0.4)
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3.1.2.2 
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 t-Statistic  (prob) 
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CoinEq (1−) 
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ARDL Bounds Test 
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K Value Test Statistic 

4 00.20 F-statistic 
Critical Value Bounds 

I1 Bound I0 Bound Significance 
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(8.4)

 

 t-Statistic  (prob) 

CHOM 0.005509 
  

1.322004 
    

0.2567 
  

UN -0.003366 
  

-0.428867 
  

0.6901 
  

TMIC -0.011558 
  

-1.10927 
  

0.3692 
  

TNA 0.132684 
  

1.396332 
  

0.2351 
  

C 0.796622 
  

2.13670 
  

0.0944 
  

 

  Eviews 9ػهٗ يخشظاخ  اػرًادا انًصذس:
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3.2.2

GDPINF 

ٔDEP(9.4).

(9.4)

ARDL Bounds Test 

: 
K Value Test Statistic 

0   0.747474 F-statistic 

Critical Value Bounds 

I1 Bound I0 Bound Significance 

0.77 2.72  10% 

4.02 3.23 
 

5% 

4.89 0.69 2.5% 
 

2.60 4.09 1% 

Eviews 9
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F0.747474
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3.2

- Test LM 

(Lagrange Multiplier Test of Residual) 

p2% 

-     Autoregressive Conditional Heteroscedasticity (ARCH 

Test)، p2% 

- NormalityJarque-Bera

p2% 

 

- Ramsey RESET          

  p2%

 

 

                                                 
1
Union - Discipline – Travail : «  Impact de l’aide publique au développement sur la croissance et l’épargne 

domestique des pays membres de la zone UEMOA », Bureau National d’Etudes Techniques et de 
Développement, Côte d’Ivoire, P. 15, site d’internet :  www.ecoasso.org/articles/Lacine_Bayoko.pdf (page 

consulté le : 27/04/2017)  
2

»: ARDL«004

www.enssea.net/enssea/majalat/2543.pdf07240207

http://www.ecoasso.org/articles/Lacine_Bayoko.pdf%20(page
http://www.enssea.net/enssea/majalat/2543.pdf
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2.08972.22،

pLM2.0200 2.22

    

 006pF0.1683ص.  (2.4)
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pF0.4398 2%
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p2.802402 
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(4.4)Jarque-Bera (JB)
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Ramsey RESET

Ramsey RESET

 )007F(2.6009ص.  (6.4)

2.22F(2.9820(2.22

(6.4)

 انًُٕرض الأٔلانًُٕرض انصاَٙ                                                                               
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4 2

: (Cumulative Sum of 

Recursive Residual CUSUM) (Cumulative 

Sum of Square Recursive Residual ,CUSUMSQ)
1

  

 

ARDL

2%

ARDL

                                                 
 002: يشظغ عاتك، ص. صسٔاط انضْشاء حٕاط ٔفاطًح أي1ٍٛ
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1.1.3 

 

(12.4)

   ARDL Bounds Test 

: 

K Value Test Statistic 

8  7.095911 
  F-statistic 

Critical Value Bounds 

I1 Bound I0 Bound Significance 

3.06  1.95  10% 

3.39  2.22 
 

5% 

3.7  2.48 
 

2.5% 
 

4.1  2.79 
 

1% 

Eviews 9

Pesaran 
 

F 7.095911  

   

     

2.1.3      

(6.4)

SBC0IDH0GDP2DEP0INF0CHOM0 
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UN0TMIC0TNA0PROARDL

(3 ,1,0,1,1,1,1,1,1). 
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-          http://www.mf.gov.dz/article/48/Zoom-sur-les-Chiffres-/154/Taux-d%27inflation.html 

- : www.andi.dz/.../Démographie%20algérienne%202014%20arabe  
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 (1.4 
 

 IDH GDP DEP INF CHO
M 

UN* TMIC TNA 

1990 0.562 1.1 9.63 16.6 19.7 10 46.8 2.46 

1991 0.602 -1.2 55.38 25.9 21.2 11 45.7 2.41 

1992 0.631 1.8 98.06 31.7 23.8 11 44.9 2.43 

1993 0.615 -2.1 13.44 20.5 23.15 11 44.1 2.26 

1994 0.64 -0.9 18.82 29 24.36 10 43.3 2.17 

1995 0.633 3.8 34.13 29.8 28.1 10 42.5 1.89 

1996 0.635 4.1 -4.6 18.5 27.99 11 41.8 1.69 

1997 0.638 1.1 16.62 5.7 26.41 12.5 41.1 1.64 

1998 0.644 5.1 3.62 5 28.02 12.5 40.6 1.57 

1999 0.652 3.2 9.82 2.6 29.29 14 40.2 1.51 

2000 0.625 2.4 22.5 0.34 29.5 15 39.7 1.48 

2001 0.66 2.7 12.13 4.2 28.4 16 38.9 1.55 

2002 0.657 4.8 17.38 1.4 25.9 17 37.8 1.53 

2003 0.673 6.9 16.8 2.6 23.7 18 36.5 1.58 

2004 0.678 6 6.01 3.5 17.7 19 35.1 1.63 

2005 0.68 5.1 1.56 1.6 15.3 21 33.6 1.69 

2006 0.685 2 12.28 2.31 12.3 21 32.1 1.78 

2007 0.691 3 39.4 3.68 13.8 23 30.7 1.86 

2008 0.695 2.4 41.62 4.86 11.3 26.5 29.4 1.92 

2009 0.708 2.4 20.09 5.74 10.2 30 28.3 1.96 

2010 0.71 3.3 12.89 3.91 10 30 27.3 2.03 

2011 0.711 2.4 12.92 4.52 10 31 26.6 2.04 

2012 0.713 2.6 12.24 8.9 11 32 26.1 2.16 

2013 0.717 2.8 -7.38 3.3 9.8 34 25.8 2.07 

2014 0.736 3.8 11.28 2.92 10.6 35 25.6 2.15 

2015 0.745 3.9 15.7 4.78 11.2 36.9 25.5 2.15 

 

(، 00.0(، )8.0(،)6.0(، )2.0(، )4.0(، )0.0يٍ اػذاد انثاحصح اػرًادا ػهٗ انعذأل: )انًصذس: 

(04.0) 
*http://databank.albankaldawli.org/data/reports.aspx?source=2&country=DZA# 
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 (2.4)  :      ARDL 
  

ARDL Cointegrating And Long Run Form  

Dependent Variable: IDH   

Selected Model: ARDL(1, 0, 1, 0, 0, 0, 0, 0)  

Date: 05/13/17   Time: 18:04   

Sample: 1990 2015   

Included observations: 25   
     
     Cointegrating Form 
     
     Variable Coefficient Std. Error t-Statistic Prob.    
     
     D(GDP) 0.002537 0.001587 1.598514 0.1308 

D(DEP) -0.000024 0.000128 -0.190912 0.8512 

D(INF) 0.000284 0.000700 0.405116 0.6911 

D(CHOM) 0.000171 0.001252 0.136910 0.8929 

D(UN) 0.001372 0.002148 0.638798 0.5326 

D(TMIC) -0.003207 0.003540 -0.905878 0.3793 

D(TNA) 0.007445 0.036586 0.203485 0.8415 

CointEq(-1) -0.900636 0.204450 -4.405174 0.0005 
     
         Cointeq = IDH - (0.0028*GDP  -0.0001*DEP + 0.0003*INF + 0.0002*CHOM  

        + 0.0015*UN  -0.0036*TMIC + 0.0083*TNA + 0.7384 ) 
     
          

Long Run Coefficients 
     
     Variable Coefficient Std. Error t-Statistic Prob.    
     
     GDP 0.002816 0.001761 1.599600 0.1305 

DEP -0.000103 0.000185 -0.556244 0.5862 

INF 0.000315 0.000778 0.404445 0.6916 

CHOM 0.000190 0.001378 0.138098 0.8920 

UN 0.001523 0.002454 0.620614 0.5442 

TMIC -0.003560 0.003573 -0.996336 0.3349 

TNA 0.008266 0.040554 0.203828 0.8412 

C 0.738409 0.113914 6.482170 0.0000 
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 (3.4      ARDL 

ARDL Cointegrating And Long Run Form  

Dependent Variable: IDH   

Selected Model: ARDL(3, 3, 3, 3, 2)  

Date: 05/25/17   Time: 23:07   

Sample: 1990 2015   

Included observations: 23   
     
     Cointegrating Form 
     
     Variable Coefficient Std. Error t-Statistic Prob.    
     
     D(IDH(-1)) -0.118180 0.243966 -0.484412 0.6534 

D(IDH(-2)) -0.151465 0.145138 -1.043595 0.3556 

D(CHOM) 0.000074 0.000944 0.078301 0.9413 

D(CHOM(-1)) 0.001449 0.001203 1.205173 0.2946 

D(CHOM(-2)) -0.006633 0.000995 -6.667081 0.0026 

D(UN) 0.008288 0.002542 3.260338 0.0311 

D(UN(-1)) -0.003670 0.001518 -2.418236 0.0729 

D(UN(-2)) 0.006412 0.002742 2.338321 0.0795 

D(TMIC) 0.017545 0.014076 1.246379 0.2806 

D(TMIC(-1)) -0.081396 0.030272 -2.688784 0.0547 

D(TMIC(-2)) 0.043313 0.015190 2.851346 0.0463 

D(TNA) 0.133176 0.043781 3.041872 0.0383 

D(TNA(-1)) -0.091348 0.017676 -5.167844 0.0067 

CointEq(-1) -1.039642 0.406921 -2.554899 0.0630 
     
         Cointeq = IDH - (0.0055*CHOM  -0.0034*UN  -0.0116*TMIC + 0.1327*TNA + 

        0.7966 )   
     
          

Long Run Coefficients 
     
     Variable Coefficient Std. Error t-Statistic Prob.    
     
     CHOM 0.005509 0.004167 1.322004 0.2567 

UN -0.003366 0.007848 -0.428867 0.6901 

TMIC -0.011558 0.011433 -1.010927 0.3692 

TNA 0.132684 0.095024 1.396332 0.2351 

C 0.796622 0.364809 2.183670 0.0944 
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 (4 .4) :      

 
Breusch-Godfrey Serial Correlation LM Test:  

     
     F-statistic 1.893982 Prob. F(2,13) 0.1897 

Obs*R-squared 5.640893     Prob. Chi-Square(2) 0.0596 
     
     
     

 انًُىرج انثاًَ
 

Breusch-Godfrey Serial Correlation LM Test:  
     
     F-statistic 8.785722     Prob. F(2,2) 0.1022 

Obs*R-squared 20.64964     Prob. Chi-Square(2) 0.0000 
     
     

 Eviews يخشظاخ تشَايط :انًصذس

 
 

 (5.4) :         
 

 
Heteroskedasticity Test: Breusch-Pagan-Godfrey 

     
     F-statistic 1.725328     Prob. F(9,15) 0.1683 

Obs*R-squared 12.71618     Prob. Chi-Square(9) 0.1759 

Scaled explained SS 4.810392     Prob. Chi-Square(9) 0.8505 
     
     

 
 

Heteroskedasticity Test: Breusch-Pagan-Godfrey 
     
     F-statistic 1.302867     Prob. F(18,4) 0.4398 

Obs*R-squared 19.64865     Prob. Chi-Square(18) 0.3529 

Scaled explained SS 0.707728     Prob. Chi-Square(18) 1.0000 
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 (6.4 

 

 
 

 
Ramsey RESET Test   

Equation: UNTITLED   

Specification: IDH  IDH(-1) IDH(-2) IDH(-3) CHOM CHOM(-1) CHOM(-2) 

        CHOM(-3) UN UN(-1) UN(-2) UN(-3) TMIC TMIC(-1) TMIC(-2) TMIC(-3) 

        TNA TNA(-1) TNA(-2) C   

Omitted Variables: Squares of fitted values  
     
      Value df Probability  

t-statistic  0.020204  3  0.9851  

F-statistic  0.000408 (1, 3)  0.9851  
     
     F-test summary:   

 Sum of Sq. df 
Mean 

Squares  

Test SSR  6.62E-09  1  6.62E-09  

Restricted SSR  4.87E-05  4  1.22E-05  

Unrestricted SSR  4.86E-05  3  1.62E-05  
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 (7.4)  :      ARDL 

 
ARDL Cointegrating And Long Run Form  

Dependent Variable: IDH   

Selected Model: ARDL(3, 1, 0, 1, 1, 1, 1, 1, 1) 

Date: 05/14/17   Time: 17:45   

Sample: 1990 2015   

Included observations: 23   
     
     Cointegrating Form 
     
     Variable Coefficient Std. Error t-Statistic Prob.    
     
     D(IDH(-1)) -0.227477 0.307957 -0.738663 0.5011 

D(IDH(-2)) -0.612873 0.161951 -3.784308 0.0194 

D(GDP) 0.004733 0.001142 4.145907 0.0143 

D(DEP) 0.000208 0.000190 1.094647 0.3352 

D(INF) -0.000373 0.000663 -0.561800 0.6042 

D(CHOM) 0.003221 0.001858 1.732896 0.1581 

D(UN) 0.002259 0.001543 1.463793 0.2171 

D(TMIC) -0.027667 0.018458 -1.498935 0.2083 

D(TNA) -0.007233 0.038631 -0.187238 0.8606 

D(PRO) -0.031298 0.008674 -3.608258 0.0226 

CointEq(-1) -3.021973 0.568760 -5.313267 0.0060 
     
         Cointeq = IDH - (0.0042*GDP + 0.0001*DEP  -0.0004*INF  -0.0000*CHOM + 

        0.0024*UN  -0.0012*TMIC + 0.0264*TNA  -0.0012*PRO + 0.6033 ) 
     
          

Long Run Coefficients 
     
     Variable Coefficient Std. Error t-Statistic Prob.    
     
     GDP 0.004157 0.000724 5.743496 0.0046 

DEP 0.000069 0.000062 1.108309 0.3299 

INF -0.000399 0.000292 -1.364759 0.2441 

CHOM -0.000035 0.000682 -0.051937 0.9611 

UN 0.002430 0.000657 3.698755 0.0209 

TMIC -0.001232 0.001318 -0.934766 0.4028 

TNA 0.026364 0.017848 1.477086 0.2137 

PRO -0.001185 0.004143 -0.286044 0.7890 

C 0.603327 0.056848 10.613065 0.0004 
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 (8.4)  :      ARDL 

ARDL Cointegrating And Long Run Form  

Dependent Variable: IDH   

Selected Model: ARDL(1, 1, 0, 1, 2, 2)  

Date: 05/20/17   Time: 21:35   

Sample: 1990 2015   

Included observations: 24   
     
     Cointegrating Form 
     
     Variable Coefficient Std. Error t-Statistic Prob.    
     
     D(CHOM) -0.000507 0.001579 -0.321049 0.7542 

D(UN) 0.002407 0.002196 1.096021 0.2965 

D(TMIC) 0.040722 0.018167 2.241575 0.0466 

D(TNA) -0.048798 0.042421 -1.150321 0.2744 

D(TNA(-1)) -0.060265 0.028061 -2.147653 0.0549 

D(PRO) 0.045203 0.016457 2.746722 0.0190 

D(PRO(-1)) -0.015573 0.011638 -1.338103 0.2079 

CointEq(-1) -0.916732 0.312234 -2.936043 0.0135 
     
         Cointeq = IDH - (-0.0052*CHOM + 0.0026*UN + 0.0069*TMIC  -0.0570*TNA  

        + 0.0753*PRO + 0.5751 )  
     
          

Long Run Coefficients 
     
     Variable Coefficient Std. Error t-Statistic Prob.    
     
     CHOM -0.005247 0.003304 -1.588215 0.1405 

UN 0.002625 0.002403 1.092571 0.2979 

TMIC 0.006867 0.005755 1.193203 0.2579 

TNA -0.057034 0.035212 -1.619721 0.1336 

PRO 0.075268 0.032877 2.289378 0.0428 

C 0.575133 0.149531 3.846240 0.0027 
     
     

 Eviews يخشظاخ تشَايط :انًصذس

 

 (9.4       

Breusch-Godfrey Serial Correlation LM Test:  
     
     F-statistic 2.142966     Prob. F(2,2) 0.3182 

Obs*R-squared 15.68207     Prob. Chi-Square(2) 0.0004 
     
     

 
Breusch-Godfrey Serial Correlation LM Test:  

     
     F-statistic 1.875263     Prob. F(2,9) 0.2086 

Obs*R-squared 7.059522     Prob. Chi-Square(2) 0.0293 
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 (12.4) :        

Heteroskedasticity Test: ARCH   
     
     F-statistic 1.186913     Prob. F(1,20) 0.2889 

Obs*R-squared 1.232463     Prob. Chi-Square(1) 0.2669 
     
     

 

Heteroskedasticity Test: Breusch-Pagan-Godfrey 
     
     F-statistic 1.081256     Prob. F(12,11) 0.4519 

Obs*R-squared 12.98856     Prob. Chi-Square(12) 0.3699 

Scaled explained SS 1.996269     Prob. Chi-Square(12) 0.9994 
     
     

 Eviews يخشظاخ تشَايط :انًصذس

 (11.4) : 

Ramsey RESET Test   

Equation: UNTITLED   

Specification: IDH  IDH(-1) IDH(-2) IDH(-3) GDP GDP(-1) DEP INF INF(-1) 

        CHOM CHOM(-1) UN UN(-1) TMIC TMIC(-1) TNA TNA(-1) PRO PRO( 

        -1) C    

Omitted Variables: Squares of fitted values  
     
      Value df Probability  

t-statistic  1.184227  3  0.3216  

F-statistic  1.402394 (1, 3)  0.3216  
     
     F-test summary:   

 Sum of Sq. df 
Mean 

Squares  

Test SSR  2.03E-05  1  2.03E-05  

Restricted SSR  6.36E-05  4  1.59E-05  

Unrestricted SSR  4.34E-05  3  1.45E-05  
     
     

Ramsey RESET Test   

Equation: UNTITLED   

Specification: IDH  IDH(-1) CHOM CHOM(-1) UN TMIC TMIC(-1) TNA TNA( 

        -1) TNA(-2) PRO PRO(-1) PRO(-2) C   

Omitted Variables: Squares of fitted values  
     
      Value df Probability  

t-statistic  1.384302  10  0.1964  

F-statistic  1.916292 (1, 10)  0.1964  
     
     F-test summary:   

 Sum of Sq. df 
Mean 

Squares  

Test SSR  0.000106  1  0.000106  

Restricted SSR  0.000657  11  5.98E-05  

Unrestricted SSR  0.000552  10  5.52E-05  
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