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Abstract :

The aim of this paper is to highlight the effect of changes in oil prices on Algeria's
trade balance by relying on annual data covering the period (2017-2008), using the
standard approach, specifically the simple regression model, and based on the price

of oil as a variable to explain the balance of trade balance

The study found a causal relationship in one direction as the price of oil affects the
trade balance.
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 15.84898 Prob. Fi2,6) 0.0040
Obs*R-squared 2.408402 Prob. Chi-Square(2) 0.0149
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Heteroskedasticity Test White

F-statistic 4 435184 Prob. F(2,7) 0.0570
Obs*R-squared 5.5839264 Prob. Chi-Square(Z) 0.0611
Scaled explained S35 1.277573  Prob. Chi-Square(2) 0.52749
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Series: Residuals
Sample 2008 2017
Observations 10

Mean -7.28e-12
lMedian -2213.376
Maximum 13170.02
Minimum -10341.58
Std. Dev. 8475.068
Skewness 0.285675
Kurtosis 1.714301

Jarque-Bera 0.824777
Probability 0.662067

-10000 L 10000

Eviews 8zl nll cila i e aldie YU Al dlae) (el gl
¢ %1 ) dgsimall iy siva (e SH jarque-bera LAY Adlaa¥) dedll G Jaadl Jsaall JA (g
combal) sl i (sl Aladis ) 585 a3l dpia 8 a5 03 (%10 ¢ %5

DLEA) G @ yidia JalS 2 ga g i A1 sadl Ay ) i) (o)) 3 B gl Aledbe 4y ) j8Eu) LERS

G Ll ) Ula s Bl d ) L) shial aas it e s Ja (il sl

O5y ale ala) bl il
288  -3080 2878 e
4 gunal) Tgr A pad) )

-2.883 -5.835 -4.582 %1 dagirall (5 gica
-1.995 -4.246 3320 %5 daginall (g gia
-1.599 -3.590 2.801 %10 4 ginall (5 gima

Eviews 8z=bill s jaa e slaie Wl dlall slac) (a; jleaal)

¢ %5 ¢ %l ) Asinal) Sl gine B saal) Ty 0 ST & guanall T O B Jsaall P& g
Ao 4y ) ol pae e ati Al aaall dya b (28 i ale 5 cale olail g adally ) adalis ¢l g (%10
. 6 shnall 85 e Al gall dliales UL Al dpa 8l Jii g (5 gl 3 sl

el 840 55 A8e ellin of ol Al jo ) e daal sy (V) Als el o i @lld e el
el 3 gl 5 ) L g Le 138 5 (el il )l jiiiall JalSl o jmd Le s 5 (el (g o shall
ALl 5yl 8 ) sl s ey Uaall



ET = C(1)*P_P + C(2)*B_C + C(3)
ET =-509.141732693*P_P + 1*B_C + 34362.4050719
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Et1=bCr1-0upp- a0 o
DBC =-1544.390 + 391.166*DPP - 0.005*ET(-1)
(3.031) (2.001) (4.086)
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FPairwise Granger Causality Tests
Date: 032718 Time: 16:00
Sample: 2008 2017

Lags: 2

Mull Hypothesis: Obs  F-Statistic Prob.
B _C does not Granger Cause P_FP 8 744772 0.0686
P_F does not Granger Cause B_C 12 BRET 0.0337
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