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ABSTRACT

Our search is about to identify the most important factors affecting on the value of the Algerian

imports, viewing the importance of imports and its vital role that it plays in coverage of local demand
in Algeria, after representing the theoretical side of foreign trade, and side theoretical side of imports,
and identifying the most important factors affecting on the volume of imports, and the Algerian
Foreign Trade by Imports between 1980-2012, eventually could achieve a standard pattern that
illustrates the impact of all these factors combined on the volume of imports, and then use it to predict
to be able to draw trade policy that fits the status of the Algerian economy.
As results, according to standard pattern, we could figure out the huge Algerian imports, and that the
following factors of GDP, exchange reserves, the price of oil, the coverage rate, affecting the Algerian
imports, but they do not get affected by of rising foreign exchange and customs rights price, and this is
due to the quality of the Algerian imports that are mostly Consumables , due the lack of the local
industries that satisfy the needs of the Algerian local demand for these imported merchandise and
services, as well as a result of the failure and weakness of the strategies used to compete.

Key words: foreign trade, trade policies, imports, Euro-Algerian partnership , econometrics.
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=.E. of regression 0066212 Akaike info criterion -2 4020465

Sum squared resid 0. 11432321 Schwarz criterion -2.085605

Log likelihood A6 65026 Hannan-2wuinn criter. -2 296237

F-statistic 418 7987 Drurin-Watson stat 2103186

Prob(F-statistic) 0.000000
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LM= 14.66 +0.36L PIB +0.54L PP +0.078L RC +0.08L TCH -0.61L TCV -0.06L DD
Std-Error: (1.32) (0.16) (0.05) (0.02) (0.02) (0.06) (0.16)
t-Statistic:  (11.08) (2.25) (10.26) (3.45) (4.36) (-9.42) (-0.38)
Adju R squared (R?)= 0.987396

F- Statistic = 418.7987

Test Durbin Watson 2.103186
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U ) e Llat

ViewIProcIiject] [PrintINamEIFreeze] [EstimateIForecastIStatsIRESids]
Dependent Wariable: LOG{M)
Method: Least Squares
Date: 02/22/M15 Time: 21:49
Sample: 1980 2012
Included observations: 33
Variable Coefficient Std. Error t-Statistic Prob.
iz 1222721 1.6822911 2.145279 0. 0000
LOGSPIBY) 0.213146 0072923 4. 2394195 o.0002
LOG{FP) 0413191 0053121 T.FFB8320 00000
LOGSIRC) 0151935 0019412 T.827063 00000
LG TICW) -0.529461 0069931 -F. 5712320 00000
R-squared 09832237 Mean dependent var 232 30753
Adjusted R-squared 0.979599 S.0D. dependent var 0.590655
S E. ofregression 0.084158 Akaike info criterion -1.973522
Sum squared resid 01923310 Schwarz criterion -1 . 74BTF 78
Log likelinood 3r.56311 Hannan-Quinn criter. =1.8972320
F-statistic 28T 0670 Durbin-YWatson stat 1418075
Prob(F-statistic) 0. 000000
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Log M =13.22 + 0.31Log PIB + 0.41LogPP + 0.15L0ogRC - 0.52LogTCV
Std-Error: (1.62) (0.07) (0.05) (0.01) (0.06)
t-Statistic:  (8.14) (4,29) (7.77) (7,82) (-7.57)
Adju R squared (R?)= 0.979699
F- Statistic = 387.0670
Test Durbin Watson 1.418075
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du =1.730 9 dL =1.193 [06 o3y oekodt asi]

dL < DW < du 03 DW = 1.418 a3

;Ua.>-‘3U L}\S Ja\.,}')\ Sg>r9 r.,\.c L} (WUU\ JL;) sladl JL; B 9

et IS e csllax U 313 LY e e Breusch-Godfrey jLes ¢l psin adey
ol ada ) ledly b e sl

I‘Jiew Proc I:]b_iect| |F‘rint Mame Freezel |E5timate Forecast | Stats Resid5|

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 2046955 Prob. F(2 26) 0.1494
Obs*R-squared 4 489249 Prob. Chi-Square(2) 0.1060
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1 Bourbonnais R égis, Op-Cit, P 147.
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View | Proc Dbje::tl IF‘rinthamE Freezel IEstimatEanrecast Stats Residsl

Heteroskedasticity Test White

F-statistic 1.681952 Prob. F(14,18) 0.1487
Obs*R-squared 18.70305 Prob. Chi-5quare(14) 0.1766
scaled explained 55 28.41560 Prob. Chi-5quare(14) 0.0125

EVIEWS7 slasyl malipdl o slozeVU (Il slas] por gbaol)
07 o3 gl ait]p =14 5> 2,0, Khi Deux wjs o5 LM a5ta>y)
LM = NR? = 18.70305 < Xj, = 23.6848
- 0.05=00 sl 2my3 i cllom W) o5 Wild 3gmy e a5 ) HO 203 Las 03
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View | Proc | Object | | Print | Mame | Freeze | | Estimate | Forecast | Stats | Resids
Coefficient Covariance Matrix

C LOG(PIB) LOG{PP) LOG{RC) LOG(TCVY)

C 26370836 -0.116615 0054216 0.014095 -0.047696
LOG(FIB) -0.116615 0.005318 -0.002213 -0.000734 0.001682
LOG(PP) 0054216 -0.002213 0002822 -0.000254 -0.000575
LOG(RC) 0.014095 -0.000734 -0.000254 0.000377 -0.000717
LOGITCVY) -0.047696 0.001682 -0.000575 -0.000717 0.004390
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dy 1 o) 1359l L) Aty ) el
%

Null Hypothesis: E has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=8)
t-Statistic Prob.*
IAugmented Dickey-Fuller test statistic -4.470868 0.0058
Test critical values: 1% level -4.252879
5% level -3.548490
10% level -3.207094
*MacKinnon (1996) one-sided p-values.
IAugmented Dickey-Fuller Test Equation
Dependent Variable: D(E)
Method: Least Squares
Date: 04/21/15 Time: 05:26
Sample (adjusted): 1981 2014
Included observations: 34 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
E(-1) -0.780696 0.174618 -4.470868 0.0001
C -3.20E+08 3.25E+08 -0.984545 0.3325
@TREND("1980") 21210628 16376742 1.295168 0.2048
R-squared 0.392776 Mean dependent var 17126600
)Adjusted R-squared 0.353601 S.D. dependent var 1.13E+09
S.E. of regression 9.11E+08 Akaike info criterion 44.18124
Sum squared resid 2.57E+19 Schwarz criterion 44.31592
Log likelihood -748.0811 Hannan-Quinn criter. 4422717
F-statistic 10.02601 Durbin-Watson stat 1.940225
Prob(F-statistic) 0.000438
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Date: 0421115 Time: 22:09
Sampple: 19230 2014
Included cbservations: 34

Autocorrelation Fartial Correlation
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N ol kel 05U wad Ep Bt OF o 2jms Lo V1 s IV psi 1 el ayyd e i— o
Joriuin LSS Jarque-Bera, Kurtosis, Skewness wijlasly pains Of LS s sl
Jarque-Bera Lz

Jarque-Bera =¥ -

12
Series: E
Sample 1980 2014
10 Observations 35
8 | Mean 63378687
Median 45937374
Maximum 2.86e+09
6 Minimum -2.14e+09
Std. Dev. 9.27e+08
4] Skewness 0.402766
Kurtosis 4.706816
2 Jarque-Bera 5.194731
Probability 0.074469
o | I
-2.0e+09 -1.0e+09 5000.00 1.0e+09 2.0e+09 3.0e+09
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View | Proc | Object | | Print | Mame | Freeze Estimate | Forecast | Stats | Resids

Chow Breakpoint Test: 2005

MHull Hypothesis: Mo breaks at specified breakpoints
Yarying regressors: All equation variables

Equation Sample: 1980 2012

F-statistic 0498089 Frob. F(5,23) 0.7744
Log likelinood ratio 3.392715 Prob. Chi-Zquarei(s) 0.6397
Wald Statistic 2.490447F Frob. Chi-2quare(s) 0.¥7r79

EVIEWS7 slam¥1 malipdh o slazeVl (el slae] ot paall
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Forecast: MF
7E+10 - Actual: M
/ Forecastsample: 1980 2014

8E+10

6E+10 Included observations: 35
SE+10 | Root Mean Squared Error 9.16E+08
Mean Absolute Error 6.75E+08
AE+10 Mean Abs. Percent Error 5.300520
Theil Inequality Coefficient 0.019121
3E+10 Bias Proportion 0.004785
Variance Proportion 0.018297

2E+10 Covariance Proportion  0.976918

1E+10 o

cE+00 4——7 i 7 7 i 7
1980 1985 1990 1995 2000 2005 2010

—— MF ——— +2SE. |
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2013 | 55737000000 | 55028000000 | -709000000
2014 | 57600000000 | 58330000000 | 730000000
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1980 42350000000 | 10552000000 3770000000 2826000000 3.8274 148 35.21
1981 44350000000 | 11259000000 3690000000 3465000000 4.3158 118 355
1982 45210000000 | 10743000000 2420000000 3409000000 4.5921 107 31.7
1983 48800000000 | 10415000000 1880000000 4039000000 4.7887 107 30.05
1984 53700000000 | 10292000000 1640000000 4633000000 4.9833 115 28.06
1985 57940000000 9840000000 2819000000 4639000000 5.0279 103 27.3
1986 63700000000 9213000000 1660000000 5158000000 4.7023 85 14
1987 66740000000 7056000000 1640000000 5351000000 4.8497 117 17.3
1988 59090000000 7323000000 900000000 4683000000 5.9147 111 14.5
1989 55630000000 9208000000 847000000 4337000000 7.6085 97 17.5
1990 62050000000 9684000000 724000000 4856000000 8.9575 117 235
1991 45720000000 7681000000 1480000000 3941000000 18.4728 158 211
1992 48000000000 8406000000 1450000000 3664000000 21.836 129 19.7
1993 49950000000 8788000000 1470000000 3671000000 23.3454 115 17.4
1994 42540000000 9365000000 2670000000 3403000000 35.0585 89 15.9
1995 41760000000 | 10761000000 2000000000 3668000000 47.6627 95 17.4
1996 46940000000 9098000000 4230000000 3818000000 54.7489 147 21.3
1997 48180000000 8687000000 8040000000 3765000000 57.7073 160 19.4
1998 48190000000 9403000000 6840000000 3863000000 58.7383 109 13.1
1999 48640000000 9164000000 4520000000 3399000000 66.5738 137 17.7
2000 54790000000 9173000000 12000000000 3558000000 75.2647 240 28.3
2001 54740000000 9940000000 18000000000 3920000000 77.2647 192 243
2002 56760000000 | 12009000000 | 23200000000 4737000000 79.685 157 25.2
2003 67860000000 | 13534000000 [ 33100000000 5210000000 77.3683 182 24
2004 85330000000 | 18308000000 | 43200000000 6191000000 72.0653 175 375
2005 103200000000 | 20357000000 | 56300000000 6734000000 73.3669 226 54.6
2006 117030000000 | 21456000000 | 77900000000 6767000000 72.6379 255 65.75
2007 134980000000 [ 27631000000 | 110000000000 | 7676000000 69.3644 218 74.9
2008 171000000000 | 39479000000 | 143000000000 [ 10126000000 64.581 201 99.9
2009 137210000000 [ 39294000000 | 149000000000 [ 9853000000 72.6467 115 62.3
2010 161210000000 | 40473000000 | 162000000000 [ 10060000000 | 74.3199 141 80.2
2011 199100000000 | 47247000000 | 182000000000 | 11071000000 | 72.8537 156 112.9
2012 204330000000 | 50376000000 | 191000000000 | 15000000000 | 77.5519 143 111
2013 210180000000 | 55028000000 | 194000000000 | 16000000000 | 78,1524 120 109
2014 227000000000 | 58330000000 | 179000000000 | 16900000000 80,56 108 100,2

* ar.tradingeconomics.com/algeria/gdp
**_ www.douane.gov.dz

- www.mf.gov.dz
*** api.worldbank.org/v2/ar/country/dza?downloadformat=excel
*FHF*Nttp://www.ons.dz
*xxE* \Wwww.bank-of-algeria.dz

WWW.0ns.dz




Iy Lo e Jgir 1(yedy kel

Table of the Student's t-distribution

The table gives the values of t., where o

Pr(Tv>tov) =a,with v degrees of freedom

o 0.1 0.05 0.025 0.01 0.005 0.001 0.0005

\
1 3.078 6.314 12.076 31.821 63.657 318.310 636.620
2 1.886 2.920 4.303 6.965 9.925 22.326 31.598
3 1.638 2.353 3.182 4.541 5.841 10.213 12.924
4 1.533 2.132 2.776 3.747 4.604 7.173 8.610
5 1.476 2.015 2.571 3.365 4.032 5.893 6.869
6 1.440 1.943 2.447 3.143 3.707 5.208 5.959
7 1.415 1.895 2.365 2.998 3.499 4.785 5.408
8 1.397 1.860 2.306 2.896 3.355 4.501 5.041
9 1.383 1.833 2.262 2.821 3.250 4.297 4.781
10 1.372 1.812 2.228 2.764 3.169 4.144 4.587

11 1.363 1.796 2.201 2.718 3.106 4.025 4.437
12 1.356 1.782 2.179 2.681 3.055 3.930 4.318
13 1.350 1.771 2.160 2.650 3.012 3.852 4.221
14 1.345 1.761 2.145 2.624 2.977 3.787 4.140
15 1.341 1.753 2.131 2.602 2.947 3.733 4.073

16 1.337 1.746 2.120 2.583 2.921 3.686 4.015
17 1.333 1.740 2.110 2.567 2.898 3.646 3.965
18 1.330 1.734 2.101 2.552 2.878 3.610 3.922
19 1.328 1.729 2.093 2.539 2.861 3.579 3.883
20 1.325 1.725 2.086 2.528 2.845 3.552 3.850

21 1.323 1.721 2.080 2.518 2.831 3.527 3.819
22 1.321 1.717 2.074 2.508 2.819 3.505 3.792
23 1.319 1.714 2.069 2.500 2.807 3.485 3.767
24 1.318 1.711 2.064 2.492 2.797 3.467 3.745
25 1.316 1.708 2.060 2.485 2.787 3.450 3.725

26 1.315 1.706 2.056 2.479 2.779 3.435 3.707
27 1.314 1.703 2.052 2.473 2.771 3.421 3.690
28 1.313 1.701 2.048 2.467 2.763 3.408 3.674
29 1311 1.699 2.045 2.462 2.756 3.396 3.659
30 1.310 1.697 2.042 2.457 2.750 3.385 3.646

40 1.303 1.684 2.021 2.423 2.704 3.307 3.551
60 1.296 1.671 2.000 2.390 2.660 3.232 3.460
120 1.289 1.658 1.980 2.358 2.617 3.160 3.373
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Table of the Fisher-F distribution

Eritties it table are the cr= 005 tail quantile of Fishet F{w, ve) clisttibutinn
b givenincolumng v given in rows

whe 1 23 4 &% 4 7 & % 10 11 12 13 14 1B 16 17 1
1 (1614519980215 712245823016 233 992 36.77238 B8 240,54 24] 8324298 45,71 244 69245, 30 245 20 246 46 246 52247 52
Eo | 1851 1900 1216 1225 1230 1935 1935 1957 12,58 1940 1240 1941 1747 1742 1943 1543 1944 1744
3 1013 %5 28 Rl 201 &% 487 &8F 8481 &7% &7 &7 873 &7l &M de9 ded fa0
i A7 e 659 639 626 6le 607 604 400 Re R4 S4 587 547 D86 544 583 84:
7 aal 2% 54l 8197 &08 4% 488 482 477 474 470 468 ded 46d dAd 480 457 45
o BP% 214 476 453 43F 428 421 415 410 408 403 40 3PF 3Re 3M 3FL 381 3N
i BEY 4 435 412 3F7 &7 TR O3F3 3eE 3ad 360 357 385 383 38l 349 348 ds
i 832 446 407 384 J4R 35 380 344 3 338 331 38 Gde 34 3i 320 1% Al
o 211 43 386 363 348 337 339 3Z3 313 314 310 507 305 303 300 ZR9 9T i
10 4% 410 371 348 333 3Z& 314 307 302 ZRE IW4 AWl Z8P Z8e 14 143 A8l 240
11 444 388 359 336 3E0 3P 301 i8s ZA0 Z4F I AR AV AVd AT AT0 LeR Zay
12 | 472 38 34% 336 311 300 291 285 280 I7: I7i ZeP Zed Zed 14 el 138 ZEy
13 447 3481 341 318 303 2R Z33 AFY AT 47 Ze3 LAl 28 Zeh 183 1Rl ZE0 Z4f
14 460 34 334 311 2Re 24 Z7e A70 Zee 240 I8V 253 28l 248 Ide 1dd 143 Zdl
12 454 F68 329 306 2P0 0% ATl ied ZER Ihd I8l 248 248 241 Id40 438 LT A
16 449 363 324 301 28% M Zee 2P Ind Id4Y Ide D4 240 Z37 1% 433 L3 AN
17 | 445 389 320 2% 281 2 Zel Z5% 48 245 241 238 438 233 231 2EF LIT Ll
14 441 35 3le 283 Z77 Zée 188 ipl Zde Id4] 137 LM Z31 iEF 1E 115 113 ik
1% 438 381 313 490 274 ZA3 Zgd 48 242 238 134 231 28 Zdp 1E3 4l 1i0 ZlE
0] 43 349 310 287 271 Zé) Zgl ide A 138 131 L3 23 Zi 1AM 418 A7 ZlE
21 432 347 307 L84 Zad ZET 4R id42 A5 131 128 L& ZEE ZA 118 Ale Zl4 Zl:
E2 | 430 344 305 Z8E Zee &S Zde 240 23 230 Zde 23 2Z0 217 ils 413 Z11 ZlC
23 428 344 303 Z80 Zad ZEF Zdd AE7 LA LZ7 I 2 218 Zls 213 411 209 ZD:
24 426 340 301 78 ZhZ 28l A4 ik L3 1is L2 OZ1E Z1% il il E.Dﬁ 207 2
[#5 424 33 LB9 IV Za0 47 40 i3 2R 124 20 Zlé Zl4 A1l IR A0V il iDd
26 423 33 LG ZV4 ZEF 47 L3P A LI ILZiI Il8 Ale ZlE E0% A0 Z0% 203 ZN:
7| 421 3F 2R ZV3 257 idé A 251 i 10 1V 213 Z10 Z0f il Z0d4 Z0Z 200
25 420 33 i85 IV Zae idy 336 i3 Zi Il® Il: Lli Z0% Z0s 104 Z0i Z00 1%%
243 418 333 483 470 ZaF 243 3 138 L 218 Il4 10 Z03 Z0: 03 201 189 1%
300 417 33 49D LeR 283 Zdi Z33 iZ7 23l ile Z13 AP ZDé A04 0 159 183 1R



k=1
i U 4

0410
0.700
0.763
0824
0378
0827
0471
1010
1043
1077
1.10§

71133

1153
1180
1.101
1.1

1.130
1157
1173
1.138
1302
1314
1323
1.34]
1331
1.343
1371
1383
1303
1402
1411

71418

1.400
1.354
1332
1320
1.320
134
L3351
L340
1.350
1361
137
1381
1391
1401
1411
1420
1422
1437
1446
1434
1461
1482
1478
1483
1409
1456
1502
1.508
1514
1519
1545
1530

1535

k=l

dl

L2086
L
1600
1641
1.604
1570
1562
1.53]
1.543
1538
1534
1535
1534
1537
1538
1541
1542
1544
1.530
1553
1536
1560
1562
1.567
1570
1574
1577
1580
1.584
1.587
1.500
1504

k=3

%5 L gins (6 gy Ogundly = pyls ddla>) (6)‘.53 RN
Durbin-Watson Stafistic: 5 Per Cent Simnificance Points of dL and dU

i dU d

1
1128
1014
1828
1864
114
1778
1.730
1728
1.710
1.66
1.685
1.676
1.689
1.664
1.660
1.656
1634
1.652
1.651
1.650
1.650
1.650
1.650
1.650
1.651
1.652
1633
1.634
1.655
1.656

0204
0376
0444
0312
0374
0632
0.683
0.734
07
080
Qa0
050
0.827
0838
0.8z6
L1013
1038
1.062
1054
1104
114
1141
1160
1177
119
1108

1312

1136
1140
1.161

k=4
du

0.243
0313
0.330
0444
0.503

0562 2

0.613
0.664
0710
0731
0.782
0.829
0.043
0.843
0423
0,833
0579
1004
1028
1050
1471
1.0%0
1102
1127
1144
1.160
1173
1190
1204

=5

du

l'=f
FIR i

02168 2812
0328 2402
038 25m
047 1471
0307 1388
0354 1318
0603 2238
0640 2208
0401 118
073 1124
0768 2000
0204 2041
0837 2035
0868 1015
0897 182
0015 1487
0831 1938
0975 1844
0008 1831
1020 1810
141 1.80d
1061 1.800
Lo7e L9
1097 1884
1114 1874
1131 LETO
1146 1284

k=T

=3
U

1.266
ER NI
1879
1560
1757
1668
1589
152
1461
1407
1360
1311
1280
1246
1318
111
1184
1141
110
110
1083
1069
1054
1041
109
1

k=
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k=10
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Lot de Khi-teux

e tablegudome xtel que P(K» x) =
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