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GDP PP IMP EXP E ANNEE
54.79 28.72 100.00 100.00 118.18 2000
54.74 24.71 114.69 86.84 121.95 2001
56.76 24.83 142.00 85.33 113.13 2002
67.86 28.82 137.26 105.14 1301.92 2003
85.33 38.32 172.02 142.09 102.30 2004

103.20 54.58 183.04 208.80 97.76 2005
117.03 66.02 183.56 247.89 97.73 2006
134.98 74.66 206.82 273.08 96.43 2007
171.00 98.60 268.88 359.93 100.70 2008
137.21 62.16 309.39 205.04 99.49 2009
161.21 80.25 322.21 258.96 100.00 2010
200.02 112.89 331.11 333.57 99.44 2011
209.06 111.52 381.68 326.20 104.86 2012
209.75 109.44 422.66 294.92 103.34 2013
213.81 99.62 459.07 285.44 105.48 2014
165.87 52.82 490.67 157.36 100.97 2015
115.05 44.21 473.06 131.10 99.52 2016
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Dependent Variable: EX
Method: Least Squares
Date: 05/18/18 Time: 11:05
Sample: 2000 2016
Included observations: 17

Variable Coefficient  Std.Error  t-Statistic  Prob.

C 2087532 80.20141 3725036 _0.0025

E -2271237  0.706017 -3.216971 | 0.0067

GDP -0.700305 0.195795 -3576722 |0.0034

PP 3721915 0339123 1097511 (0.0000
R-squared 0970553 Mean dependentvar 2118641
Adjusted R-squared S.D. dependentvar 93.32301
SE. of regression 17.76618 Akaike info criterion 8.794794
Sum squared resid 4103282 Schwarz criterion 8.990845
Log likelihood -70.75575 Hannan-Quinn criter. 8.814282
F-statistic 142.8261  Durbin-Watson stat

Prob(F-statistic) 0.000000
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EVIEWS zoli s (30 dule lilias z 39l 1a IM = C+E+gdp-pp

Im =-128.45 +1.00°+4.625 gdp -4.977pp+t : e Jo=is Uslallsda gulaty

- > - . 1
Dependent Variable: I *E"B““‘" BYRFEED f]
Method: Least Squares
Crate: 051818 Time: 11:12
Sample: 2000 2016
Included abservations: 17

Variable Coefficient Std. Error -Statistic Prob.
c -128.4548 56.10635 -2.289488 0.0394
E 1.005117 0.493907 2035031 0.0628
GDP 4.625021 0136972 13.76614 0.0000
FP -4. 977335 0.237240 -20.98018 ety
R-squared LEL.EI.‘B.Z.Qd-D_l Mean dependantvar 276.3600
Adjusted R-squared 0.991311 S.D. dependentvar 133.3299
S.E. ofregression 12 42865 Akaixe info criterion 2.08021(
Sum squared resid 2008.129 Schwarz criterion
Log likelihood Hannan-Cuinn criter. 8.099693
F-statistic B08.4269 Durbin-Watson stat 2.380138
Prob(F-statistic) 0.000000
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Dependent Variable: EX
Method: Least Squares

Date: 05/18/18 Time: 11:05

Sample: 2000 2016

Included observations: 17

Variable Coefficient Std. Error t-Statistic Prob.
C 298.7532 80.20141 3.725036
E -2.271237 0.706017 -3.216971
GDP -0.700305 0.195795 -3576722
PP 3721915 0.339123 10.97511
R-squared 0.970553 Mean dependentvar 2118641
Adjusted R-squared 0.963758 | S.D. dependentvar 93.32301
SE. ofregression 17.76618 Akaike info criterion 8.794794
Sum squared resid 4103.282 Schwarz criterion 8.990845
Log likelihood -70.75575 Hannan-Quinn criter. 8.814282
F-statistic 142.8261 Durbin-Watson stat _1 .663594
Prob(F-statistic) 0.000000
DependentVanable: IM
Method: Least Squares
Date: 051818 Time 11:12
Sample:; 2000 20716
Included absenations: 17
Variable Coefiicient Std. Error {-Statistic Prob.
C -126.4548 5610635  -2.2B04B8 0.0394
E 1.005117 0.493907 2.035031 0.0628
GOP 4625021 0136972 J3.76614 [ 0.0000
FF -4.977336  0.237240  -20.88018 CLE0H00
R-squared LD_QHZMUJ Mean dependantvar 276.3600
Adjusted R-squared 0991311 S.D. dependent var 133.3299
S.E. of regression 1242865  Akaike info criterion 5080210
Sumsquared resid 2008.129 Schwarz criterion 8276261
Lag likelihood 6468179 | Hannan-Quinn criter, 8.098593
F-statistic 6094369 Durbin-Watson stat 2380133
ProbiF-statistic) 0.000000
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GDP PP IMP EXP E ANNEE
54.79 28.72 100.00 100.00 118.18 2000
54.74 24.71 114.69 86.84 121.95 2001
56.76 24.83 142.00 85.33 11313 2002
67.86 28.82 137.26 105.14 1301.92 2003
85.33 38.32 172.02 142.09 102.30 2004
103.20 54.58 183.04 208.80 97.76 2005
117.03 66.02 183.56 247.89 97.73 2006
134.98 74.66 206.82 273.08 96.43 2007
171.00 98.60 268.88 359.93 100.70 2008
137.21 62.16 309.39 205.04 99.49 2009
161.21 80.25 322.21 258.96 100.00 2010
200.02 112.89 33111 333.57 99.44 2011
209.06 111.52 381.68 326.20 104.86 2012
209.75 109.44 422.66 294.92 103.34 2013
213.81 99.62 459.07 28544 105.48 2014
165.87 52.82 490.67 157.36 100.97 2015
115.05 4421 473.06 131.10 99.52 2016
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Résumé :

L'étude aborde la problématique de la relation entre les fluctuationsdes taux de
changeet leur impact sur le commerce extérieur Algérien, exportation et importation,
en formulant un modéle standard (MMR) qui refléte I'impact quantitatif du taux de
changedu dinar algérien sur le commerce extérieur. La période de 2000a2016. Les
résultats de cette étude indiquant qu'il existe une relation entre le taux de change et la

balance commerciale.

Mots — clés : taux de change, commerce extérieur, exportations, importation, prix de

pétrole, produit intérieur brut PIB




