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! J.M.CHASSERIAUX : Croissance démographique et comsation d'energie, edition Economica,
Paris, 1985, P 151.
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1 J. FERICELLI et J.B.LESOURD: Energie; Modélisation et Ecorttrie , Edition Economica, Paris,
1985, P 154.
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! J. FERICELLI et J.B. LESOURD , OP CIT, P 153.
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c el Dl f Jaall (masds e e 5 L) cilis e
Lia 3 A8 yal) cfd gz Ml (any 3.2.1

¢ 'Charles SPIERER s jusull Enlill o 5530 iy 3 z3lall s2a Cuays
¢ oalall ol e limand) 5 Al PR g e gud) LB Gllass e didae 4
(band JSY) (5 sinall (A Dpmpend Clgine B e 8l el Jlad 55y Cus
il (PIB) Al sl millly (Q) ddllall eDlgind yilaall Lol V1 5 &3S pall 48y
SN

t IS i€ 19751960 3 siall dleanall i)
Log Q=-0.64 + 1.71 Log PIB
R?=0948 ; DW=1.74 o~

! Charles SPIERER: La demande d'énergie en suispecfsméthodologiques et analyses
emperiques; These de doctorat, GENEVE, édition RA&2,PP 27-29.
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! HAMIDOUCHE Nassima : Les modéles de demande digeefpplication a la demande des
carburants routiers en Algérie, Les Cahier du CREARDB5 ,2003 P P 43-45.
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.SPSSVersion 13zl y alasiuly rcibdanall 4 3 il 2.1
i piall (5 jlanall Gl a5 bl Lo sidl £(1-3) o3y Jgaad

Descriptive Statistics

Mean Std. Deviation Analysis N
CFE 16390,32 4818,186 28
POP 26556,64 4790,424 28
PIB 2410001 2509885,173 28
RND 2086476 2304627,5346 28
PARC 2560711 609777,584 28
NMGE 403345,82 100283,016 28
IPROD 88,521 9,9531 28
IPPE 445,42 440,214 28
PRX 110150,3 107445,77913 28

SPSScila yis :jad
(I_8) claaliadl aae 5 iy jleall @il a5 dglual) Glas il Jsaall 13
Lo sie 3 Lelan nd ol clan 5 i Lot G (51 R lne ol @l sl o L
Jasl sl gty i 5 p e
(1l V) M alae 48 gine 22,1

Lalii ;Y 4 giae 1(2-3) aby Jsand)

Correlation Mafrix

CFE POP PIB RND | PARC | NMGE |IPROD | IPPE PRX
Correlatior CFE | 1,000 ,930 ,949 ,952 ,929 ,971 ,125 ,882 ,880

POP ,930 | 1,000 ,903 ,882 971 ,968 ,026 ,947 ,895
PIB ,949 ,903 | 1,000 ,997 ,847 ,980 | -,161 ,947 ,947
RND ,952 ,882 997 | 1,000 ,833 972 | -,146 924 927
PARQ 929 971 ,847 ,833 | 1,000 ,928 ,230 ,857 , 799
NMGH 971 ,968 ,980 972 ,928 | 1,000 | -,064 ,962 ,935
IPROI ,125 026 | -,161 | -,146 230 | -,064 | 1,000 | -241| -215
IPPE ,882 ,947 ,947 ,924 ,857 962 | -,241 | 1,000 ,967
PRX ,880 ,895 ,947 ,927 , 799 935 | -,215 ,967 | 1,000

a.peterminant = 4,55E-015

-SPSS zali nll cils jia 1 jaal)
b Lpaali cllasdlae sae Jansd Bl V) 4 gheme e lggle Jeantiall il (ya
5 alal Aol Y)Y  juie s A8l Sl oDl o g8 alad Bl 2 -
el ZU) ji5e pa lan Cima Ll ) 5 oDl 2o 5~ i gl Jaal)

r:jM\:\_\XScEJJ.&AA)Ac)MLAML»J&)E\)AJ\@MM\&JLA’SL\Y\ ﬁﬂ@uﬁ}%@\)élé#&m !
78&&2008 $)3\)'.;.“ :bu\; ‘)ﬁuﬂ\ ?jh }rgdb.aﬁ\}“
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Communalities

Initial Extraction
CFE 1,000 ,972
POP 1,000 ,950
PIB 1,000 ,972
RND 1,000 ,949
PARC 1,000 ,953
NMGE 1,000 ,996
IPROD 1,000 ,986
IPPE 1,000 971
PRX 1,000 ,937

Extraction Method: Principal Component Analysi
SPSSis yia i jaal

O e b ol A a3 el bl Aalinid) 5 A0V aal Jpaall e Jia
Loy ol e %97.2 gl CFE el dually Diad A8 judie Jal s () 25a3 Al
D A8 il Jal sl o Baadl ddle Aiay 5 o(oplde gadaid &) ol Y Galalally
caa sl e oo Aol 038 8 G Jale dilia) Alls 8 e il ol s S Aoy
Pl gaal) o A ) jeddd) ol A 42,1

1385 A a5 ALY gaal) 1S5 ¢ puiadl cplal) o W sall Jpaal) Wl el
On OilR) e il je lia el sl Alee o) ja) U8 4 ¢l ddee o) ) aa
(Jsad
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il (il s 1(4-3) o Jgaad

Total Variance Explained

I Initial Eigenvalues Extraction Sums of Squared Loadings | Rotation Sums of Squared Loadings
Componen1 Total P of VariancelCumulative %| Total 6 of Variance[Cumulative %[ Total P of VarianceCumulative %
1 7,477 83,076 83,076 7,477 83,076 83,076 7,470 82,999 82,999
2 1,210 13,450 96,526 1,210 13,450 96,526 1,217 13,527 96,526
3 ,197 2,192 98,718
4 ,093 1,033 99,751
5 ,012 ,132 99,883
6 ,008 ,088 99,971
7 ,002 ,019 99,990
8 ,001 ,006 99,997
9 ,000 ,003 100,000

Extraction Method: Principal Component Analysis.
SPSS s jaat juadll

ot Adliie dal e DG 3 SN (el st s 58 Jgand 1an oy

Initial Eigenvalues! i~ <

et ¢ 09 U (sl Lo sane 5 AnalSl) 50all 08 093ans llia o Jsaal) (e a3l
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Component Matrix 2

Component
1 2
CFE ,967 ,189
POP ,968 , 112
PIB ,981 -,104
RND ,970 -,092
PARC ,923 ,318
NMGE ,998 ,009
IPROD -,068 ,991
IPPE ,970 -, 174
PRX ,952 -, 174

Extraction Method: Principal Component Analysis.
a. 2 components extracted.

SPSS il cla i 1 jaal)
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Component Score Coefficient Matrix

Component
1 2
CFE ,129 ,156
POP ,130 ,092
PIB 131 -,086
RND ,130 -,076
PARC ,123 ,263
NMGE ,133 ,008
IPROD -,009 ,818
IPPE ,130 -,144
PRX ,127 -,144

Extraction Method: Principal Component Analysis.
Component Scores.
.SPSS Cila jia :jdadl
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(z3) PRX IPPE| " (15,4 PARC
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Component Matrix 2

Component
1 2 3
CFE ,967 ,189 ,143
POP ,968 112 -,218
PIB ,981 -,104 ,157
RND ,970 -,092 ,216
PARC ,923 ,318 -,185
NMGE ,998 ,009 ,008
IPROD -,068 ,991 ,071
IPPE ,970 -174 -,136
PRX ,952 -174 ,010

Extraction Method: Principal Component Analysis.
a. 3 components extracted.
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LCFE=-3.18 — 0.019LIPPE +0.48LPOP +0.0036LIPRODB20CFE;
(-1.05) (-1.2) (1.13) (0.34) (5.46)
R?=0.98 DW=1.09
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LCFE= 7.23 +0.19LPRX +0.02LRDB
(20.96) (5.07) (0.64)
R?=0.74 DW=0.35
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LCFE= -12.2+1.04LNMGE+0.58LPARC+0.001LIPROD
(-11.24) (10.99) (8.19) (0.1336)
_0.049LIPPE+0.0023LRDB

(-6.15) (0.23)
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(-4.87) (9.77) (-2.16) (03)
R?=0.93 DW=0.28




2007 ) 1980 (e i jal b Lilal Dlgiay Ll A G Suai

O il aal o) Y ool Bhaidll ae zdseill Cilalaal LIV 38 8 a2
Jadl dig,d il Chnall ) Al ((bub ol ) zasall disad any) lan | jpea
b)) z3sall ) Ll il

& ein DW dadee cilS Ly Lol 4y sine e oGl Jaall dales cilS Ll
a Gy ) Usedy e zdsall delua 3 Uad f celadY) o caage 33 Lalsi )
Lo g il A8S digiat adal 23 sl
tdgdl By g aladl) a3

L Al Gl V) 23kl e Wl ol Candl 8 Wl ) Al 2 3lall oo 13

IS ol s Ayl A il pe (38 55 ) fnall Calide o L jaiy
1 0S¥ () 3 gall) 1.3
Al 3l A8l e e 5 Kl Al LY S ete zised I 4 JA
1Al e lilast

LCFE= 4.55 +0.39LPIB -0.10LIPPE
(7.64) (8.04) (-4.35)
R?=0.90 DW=0.7 F=118.69 N=2
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8
Series: Residuals
7+ Sample 1981 2007
6 Observations 27
Mean -2.96E-15
S Median -0.003866
4 Maximum 0.049510
Minimum -0.064234
3 Std. Dev. 0.026919
Skewness -0.201056
2 Kurtosis 2.888965
14 Jarque-Bera 0.195776
o Probability 0.906750

-0.06 -0.04 -0.02 0.00 0.02 0.04
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Isabelle Cadoret , Econométrie appliquée, de Bdeakis 2004, P 140,k )
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Series: Residuals
Sample 1981 2007
Observations 27

Mean 0.000108
Median -0.001309
Maximum 0.051754
Minimum -0.064240
Std. Dev. 0.031651
Skewness -0.264724
Kurtosis 2.436751

Jarque-Bera 0.672261
Probability 0.714530

-0.05 0.00 0.05
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:CHAMPLON gigai i gilii .1
Dependent Variable : LCFE
Method : Least Squares
Date: 05/18/09 Time: 20:40
Sample(adjusted) : 1981 2007
Included observations: 27 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.

LIPPE -0.019251 0.015974 -1.205187 0.2409

LIPROD 0.003660 0.010522 0.347805 0.7313

LPOP 0.489419 0.429762 1.138816 0.2670

LCFE(-1) 0.824925 0.150983 5.463689 0.0000

C -3.187892 3.013546 -1.057854 0.3016
R-squared 0.981431 Mean dependent var 9.686767
Adjusted R-sgquared 0.978055 S.D. dependent var 0.268783
S.E. of regression 0.039817 Akaike info criterion -3.443483
Sum squared resid 0.034878 Schwarz criterion -3.203514
Log likelihood 51.48703 F-statistic 290.7001
Durbin-Watson stat 1.098929 Prob(F-statistic) 0.000000

:LINDEN gigai i gilii .2
Dependent Variable : LCFE
Method : Least Squares
Date: 05/18/09 Time: 20:43
Sample: 1980 2007
Included observations : 28
Variable Coefficient Std. Error t-Statistic Prob.

LPRX -0.065062 0.036481 -1.783453 0.0872

LPOP 0.458096 0.383292 1.195162 0.2437

LNMGE 1.103800 0.331994 3.324757 0.0028

C -8.496206 1.975108 -4.301641 0.0002
R-squared 0.931106 Mean dependent var 9.663918
Adjusted R-squared 0.922494 S.D. dependent var 0.290149
S.E. of regression 0.080777 Akaike info criterion -2.062685
Sum squared resid 0.156598 Schwarz criterion -1.872370
Log likelihood 32.87759 F-statistic 108.1207
Durbin-Watson stat 0.305716 Prob(F-statistic) 0.000000




:NORDHAUS zisai i ilii .3
Dependent Variable : LCFE

Method : Least Squares
Date: 05/18/09 Time: 20:45

Sample : 1980 2007
Included observations : 28

Variable Coefficient Std. Error t-Statistic Prab.
LPRX 0.190127 0.037456 5.076021 0.0000
LRDB 0.021815 0.033713 0.647071 0.5235

C 7.231653 0.344921 20.96610 0.0000
R-squared 0.749032 Mean dependent var 9.663918
Adjusted R-squared 0.728954 S.D. dependent var 0.290149
S.E. of regression 0.151058 Akaikeinfo criterion -0.841354
Sum squared resid 0.570460 Schwarz criterion -0.698618
Log likelihood 14.77895 F-statistic 37.30708
Durbin-Watson stat 0.358658 Prob(F-statistic) 0.000000
(1) Mapsl) Lol @l ABdlal) 73 gad s il .4
Dependent Variable : LCFE
Method : Least Squares
Date: 05/18/09 Time: 20:47
Sample : 1980 2007
Included observations : 28

Variable Coefficient Std. Error t-Statistic Prob.

LNMGE 1.041093 0.094664 10.99782 0.0000

LPARC 0.586822 0.071648 8.190311 0.0000

LIPROD 0.001241 0.009284 0.133637 0.8949
LIPPE -0.049472 0.008033 -6.158434 0.0000
LRDB 0.002369 0.009986 0.237203 0.8147

C -12.21113 1.085581 -11.24848 0.0000
R-squared 0.983654 Mean dependent var 9.663918
Adjusted R-squared 0.979939 S.D. dependent var 0.290149
S.E. of regression 0.041096 Akaikeinfo criterion -3.358401
Sum squared resid 0.037155 Schwarz criterion -3.072929
Log likelihood 53.01761 F-statistic 264.7761
Durbin-Watson stat 0.917142 Prob(F-statistic) 0.000000
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Dependent Variable : LCFE

Method : Least Squares
Date: 05/18/09 Time: 20:56

Sample : 1980 2007
Included observations : 28

Variable Coefficient Std. Error t-Statistic Prob.

LNMGE 1.460517 0.149428 9.774057 0.0000

LIPPE -0.031294 0.014452 -2.165446 0.0405

LRDB 6.285-05 0.019190 0.003270 0.9974

C -9.008658 1.846309 -4.879279 0.0001
R-squared 0.933764 Mean dependent var 9.663918
Adjusted R-squared 0.925485 S.D. dependent var 0.290149
S.E. of regression 0.079203 Akaike info criterion -2.102032
Sum squared resid 0.150556 Schwarz criterion -1.911717
Log likelihood 33.42845 F-statistic 112.7807
Durbin-Watson stat 0.287002 Prob(F-statistic) 0.000000

t 08V (ol Y] g dgalll S il L6
Dependent Variable: LCFE
Method: Least Squares
Date: 05/18/09 Time: 22:11
Sample(adjusted): 1981 2007
Included observations: 27 after adjusting endpoints
Variable Coefficient Std. Error t-Statistic Prob.

LPIB 0.397017 0.049356 8.043974 0.0000

LIPPE(-1) -0.103802 0.023843 -4.353608 0.0002

C 4.550947 0.595613 7.640777 0.0000
R-squared 0.908181 Mean dependent var 9.686767
Adjusted R-squared 0.900530 S.D. dependent var 0.268783
S.E. of regression 0.084771 Akaike info criterion -1.993284
Sum squared resid 0.172468 Schwarz criterion -1.849302
Log likelihood 29.90933 F-statistic 118.6923
Durbin-Watson stat 0.756574 Prob(F-statigtic) 0.000000
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Dependent Variable: LCFE
Method: Least Squares

Date: 06/03/09 Time: 23:15
Sample(adjusted): 1981 2007

Included observations: 27 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.
DV*LIPPE -0.015473 0.004122 -3.754269 0.0010
LNMGE 0.493373 0.105438 4.679275 0.0001
LCFE(-1) 0.703615 0.071324 9.865052 0.0000
C -3.392960 0.810873 -4.184328 0.0004
R-squared 0.989970 Mean dependent var 9.686767
Adjusted R-squared 0.988662 S.D. dependent var 0.268783
S.E. of regression 0.028620 Akaikeinfo criterion -4.133435
Sum squared resid 0.018840 Schwarz criterion -3.941459
Log likelihood 59.80137 F-statistic 756.6993
Durbin-Watson stat 1.732047 Prob(F-statistic) 0.000000
s Gl g.«'abﬁ‘l\ G:\}Aﬂ\ sl il 8
Dependent Variable: LCFE
Method: Least Squares
Date: 05/18/09 Time: 22:43
Sample(adjusted): 1981 2007
Included observations: 27 after adjusting endpoints
Variable Coefficient Std. Error t-Statistic Prob.
LPIB 0.039433 0.014136 2.789611 0.0102
DV*LPRX -0.008840 0.002543 -3.476704 0.0020
LCFE(-1) 0.954439 0.018788 50.79987 0.0000
R-squared 0.986133 Mean dependent var 9.686767
Adjusted R-sgquared 0.984978 S.D. dependent var 0.268783
S.E. of regression 0.032944 Akaikeinfo criterion -3.883603
Sum squared resid 0.026047 Schwarz criterion -3.739621
Log likelihood 55.42864 Durbin-Watson stat 1.551688
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