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Résumé : 
La réévaluation de la politique commerciale permet d’attirer l’investissement direct étranger et 
d’améliorer la formation brute de capital fixe. Dans un contexte où l’intégration à l’économie mondiale 
est plus que nécessaire, nous avons examiné avec une approche économétrique les effets des politiques de 
libéralisation du commerce extérieur sur la croissance économique en Algérie pour la période 2000-2015. 
 Mots clés : Libéralisation commerciale, la formation brute de capital fixe, l’investissement direct 
étranger, produit intérieur brut par habitant. 
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 ) 01( 
:  piBi=C+ 0.log touv + 1.log K + 2 .log inv + i    
02:  : piBi=C+ 0.log touv + 1.log K + 2 .log inv + i  

Dependent Variable: LOG_PIB_HA  
Method: Least Squares   
Date: 02/10/17   Time: 18:56   
Sample: 2000 2015   
Included observations: 16   

     
     Variable Coefficient Std. Error t-Statistic Prob.  
     
     C 2.148792 0.448939 4.786373 0.0004

Log OUV 1.090020 0.316749 3.441275 0.0049
 Log K 0.460491 0.052883 8.707764 0.0000

LOG_INV 0.017576 0.006039 2.910404 0.0131
     
     R-squared 0.977827    Mean dependent var 3.538244

Adjusted R-squared 0.972284    S.D. dependent var 0.189168
S.E. of regression 0.031493    Akaike info criterion -3.865775
Sum squared resid 0.011902    Schwarz criterion -3.672628
Log likelihood 34.92620    Hannan-Quinn criter. -3.855885
F-statistic 176.3984    Durbin-Watson stat 1.288351
Prob(F-statistic) 0.000000    
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Series: Residuals
Sample 2000 2015
Observations 16

Mean       3.21e-17
Median   0.004653
Maximum  0.046961
Minimum -0.073090
Std. Dev.   0.028168
Skewness  -0.933886
Kurtosis   4.137977

Jarque-Bera 3.189044
Probability  0.203006

  
 :Eviews 7  

       Prob- Jarque-Bera =0.203006 5% 

bruit blanc.  
  

Heteroskedasticity Test: White  
     
     F-statistic 0.662386    Prob. F(9,6) 0.7225

Obs*R-squared 7.974236    Prob. Chi-Square(9) 0.5367
Scaled explained SS 7.037710    Prob. Chi-Square(9) 0.6332

     
     Test Equation:    

Dependent Variable: RESID^2   
Method: Least Squares   
Date: 02/10/17   Time: 19:23   
Sample: 2000 2015   
Included observations: 16   

     
     Variable Coefficient Std. Error t-Statistic Prob.  
     
     C -0.921891 2.999412 -0.307357 0.7690

Log OUV^2 -0.538018 1.477589 -0.364119 0.7283
Log OUV*K 0.121775 0.401078 0.303618 0.7717

OUV*LOG_INV -0.002378 0.274240 -0.008671 0.9934
Log OUV -1.311808 4.219701 -0.310877 0.7664
Log K^2 -0.019009 0.036442 -0.521633 0.6206

Log K*LOG_INV 0.008657 0.039355 0.219978 0.8332
Log K 0.230389 0.593781 0.388003 0.7114

LOG_INV^2 0.001399 0.001890 0.740404 0.4870
LOG_INV -0.044707 0.376314 -0.118804 0.9093

     
     R-squared 0.498390    Mean dependent var 0.000744

Adjusted R-squared -0.254026    S.D. dependent var 0.001361
S.E. of regression 0.001524    Akaike info criterion -9.865781
Sum squared resid 1.39E-05    Schwarz criterion -9.382913
Log likelihood 88.92625    Hannan-Quinn criter. -9.841054
F-statistic 0.662386    Durbin-Watson stat 2.678525
Prob(F-statistic) 0.722498    
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8.3. Test de student:  
02(    =5%.  

   Prob 
C / 0.0004 

Log OUV 0 0.0049 
Log K 1 0.0000 

Log Inv 2 0.0131 
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LOG_PIB_HAF ± 2 S.E.

Forecast: LOG_PIB_HAF
Actual: LOG_PIB_HA
Forecast sample: 2000 2015
Included observations: 16
Root Mean Squared Error 0.027274
Mean Absolute Error      0.020175
Mean Abs. Percent Error 0.566299
Theil Inequality Coefficient  0.003849
     Bias Proportion         0.000000
     Variance Proportion  0.005606
     Covariance Proportion  0.994394
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II.  Log PIBi: :  
   

 :xt=  + b . N + i   

Log PIBi:  
) 1:(  

Log PIB = 2.148792+ 1.090020*log T_OUV +0.460491*log K + 0.017576*log inv …(1) 
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