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Dependent Variable: YT
Method: Least Squares

Date: 05/16/16 Time: 19:12
Sample: 2000 2014

Included observations: 15

Variable Coefficient Std. Error t-Statistic  Prob.
C 184.2064 25.42183 7.245994 0.0000
X1 -2.307839 0.340292 -6.781943 0.0000
R-squared 0.779641 Mean dependent var 12.06007
Adjusted R-squared (.762691 S.D. dependent var 11.16014
S.E. of regression  5.436597 Akaike info criterion 6.347750
Sum squared resid  384.2357  Schwarz criterion 6.442156
Log likelihood -45.60812 Hannan-Quinn criter. 6.346744
F-statistic 45.99475 Durbin—-Watson stat 2.082797
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Dw = 2.082 F. = 4599 n=15
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Heteroskedasticity Test: White

F-statistic 0.736021 Prob. F(2,12) 0.4994
Obs*R-squared 1.638997 Prob. Chi-Square(2) 0.4407
Scaled explained SS 1.590113 Prob. Chi-Square(2) 0.4516

Test Equation:

Dependent Variable: RESID*2
Method: Least Squares

Date: 05/16/16 Time: 20:14
Sample: 2000 2014

Included observations: 15

Variable Coefficient Std. Error t-Statistic Prob.

C -2713.832 2695.022 -1.006980 0.3338

X112 -0.534039 0.502169 -1.063465 0.3085

X1 76.68265 73.64997 1.041177 0.3183

R-squared 0.109266 Mean dependent var 25.61571

Adjusted R-squared -0.039189 S.D. dependent var 42.61630

S.E. of regression 43.44332 Akaike info criterion 10.55765

Sum squared resid 22647.87 Schwarz criterion 10.69926

Log likelihood -76.18236 Hannan-Quinn criter. 10.55614

F-statistic 0.736021 Durbin-Watson stat 2.359637
Prob(F-statistic) 0.499444
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Series: Residuals
Sample 2000 2014

5 Observations 15

4. Mean 9.47e-15
Median 1.823848
Maximum 6.800443

3 Minimum -12.68189
Std. Dev. 5.238836
Skewness -1.116568

2+ Kurtosis 3.583304

1 Jarque-Bera  3.329461
Probability 0.189242
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Correlogram of Residuals

Date: 0O1/01/80 Time: 00:11
Sample: 2000 2014
Included observations: 15

Autocorrelation Partial Correlation AC PAC Q-Stat Prob |

ﬁ -0.110 -0.1710 02187 0.640
(B34 -0.315 -0.331 21697 0.338
0,003 -0.097 21699 0.538
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Forecast: YTF

Actual: YT

Forecast sample: 2000 2014

Included obsenvations: 15

Root Mean Squared Error  5.061197

Mean Absolute Error 3.907170

Mean Abs. Percent Error  97.16869

Theil Inequality Coefficient 0.160461
Bias Proportion 0.000000
Variance Proportion 0.062150
Covariance Proportion  0.937850
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Parametres du modele :

tde Borne inférieure 95 Borne supérieure 95

Parametre Valeur Ecart-type Student Pr>t % %
Constante -63,748 530,077 -0,120 0,906 -1208,909 1081,413
T 0,069 0,264 0,261 0,798 -0,502 0,640

L'équation du modele s'écrit : TCH = -63,7476428571459 + 6,89285714285729E-02*T
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Résumé :

d'étudier I'impact des variations du tauxde change sur la balance of payments
algérienne. Nous avons utilisé la méthodede la cointégration pour tester une
causalité entre le taux de change de I'Euro etdu Dollar Américain par rapport a
I'équilibre de la balance of payments.

Les résultats ont montré la non présence d'une telle causalité malgré la
spécificité de I'économie algérienne en matiere d'exportation en Dollars et
d'importation en Euro.

Mots clés :

—Taux de change - Balance Commerciale — Cointégration - Algeérie
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