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Résumé: L’ouverture du commerce est considérée comme le nerf principal de la
croissance ¢conomique. , De nombreuses théories €économiques I’attestent ainsi que
des études sur le phénoméne dans de nombreux pays qui ont conclu a la corrélation
entre la libéralisation du commerce et la croissance et le développement économique.

Ainsi, notre étude essaie de clarifier I'impact de I'ouverture du commerce extérieur
hors hydrocarbures de 1'économie algérienne. L’Algérie, a ’instar des pays ayant
connu un revirement de leurs économies du dirigisme a I’économie de marché, a opté
une politique de libéralisation de son commerce extérieur. Les récents niveaux de
croissance réalisés par 1’Algérie reposent quasi exclusivement sur 1’exportation des
hydrocarbures alors que les revenus hors hydrocarbures restent faibles en ne
dépassant pas le seuil des 5%. C’est ce que nous allons essayer de confirmer a travers
cette étude econométrique de la période 1990- 2014.

Mots-clés: I'ouverture des échanges, la croissance économique, les exportations hors
hydrocarbures.
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1: Sandrine Lardic et Valérie Mignon (2002), Econométrie des séries temporelles
macroéconomiques et financiéres, Economica, Paris, p 211.

2: Bourbonnais, Régis, op.cit, pp297-301.

3: Idem, p: 307
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1: Idem, p: 309.
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3: Bourbonnais, op.cit, p: 302.
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1 Cointegrating Equation(s):

Log likelihood

-159.6509

Normalized cointegrating coefficients (standard error in parentheses)

CR IDE OoP
1.000000 0.004527 -272.3870
(0.00149) (26.5393)
Adjustment coefficients (standard error in parentheses)

D(CR) 0.010864
(0.02885)
D(IDE) 4.818022
(6.62698)
D(OP) 0.003783
(0.00040)
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2 Cointegrating Equation(s): | Log likelihood | -151.3804
Normalized cointegrating coefficients (standard error in parentheses)
CR IDE OP
1.000000 0.000000 -77.96857

(9.29863)
0.000000 1.000000 -42950.46
(4099.08)

Adjustment coefficients (standard error in parentheses)
D(CR) -0.948371 0.002043
(0.22371) (0.00047)
D(IDE) 16.54267 -0.002555
(73.1621) (0.15435)
D(OP) -0.003175 3.16E-05
(0.004009) (8.6E-06)
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Error Correction: D(CR) D(IDE) D(OP)

CointEql -1.367403 16.99563 -0.017388
(0.37346) (139.134) (0.00617)

[-3.66142] [0.12215] [-2.82047]

D(CR(-1)) 0.221590 -17.32586 0.007393
(0.24653) (91.8443) (0.00407)

[ 0.89884] [-0.18864] [1.81650]

D(CR(-2)) -0.022829 -12.56965 0.003385
(0.19674) (73.2969) (0.00325)

[-0.11603] [-0.17149] [1.04228]

D(IDE(-1)) -0.002479 -0.190239 -2.65E-05
(0.00101) (0.37739) (1.7E-05)

[-2.44700] [-0.50409] [-1.58449]

D(IDE(-2)) -0.001446 0.069831 -2.83E-05
(0.00091) (0.33971) (1.5E-05)

[-1.58537] [ 0.20556] [-1.88299]

D(OP(-1)) 26.65615 -76.82175 0.168705
(7.02660) (2617.78) (0.11599)

[ 3.79360] [-0.02935] [ 1.45442]

D(OP(-2)) 12.70976 239.6408 0.061466
(7.19473) (2680.41) (0.11877)

[1.76654] [ 0.08940] [ 0.51752]

C 0.883366 87.11239 0.006473
(0.34379) (128.081) (0.00568)

[ 2.56947] [ 0.68014] [1.14049]
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|wiew ||Proc||Object ||Properties | |Print||Mame ||Freeze | |Sample | Genr ||Sheet || Graph || Stats || Ide

[ Augmented Dickey-Fuller Unit Root Test on CR

Mull Hypothesis: CR has a unit root
Exogenous: Constant
Lag Length: O (Automatic based on SIHC, MAKLAG=5)

t-Statistic Prob.*

Augmentied Dickey-Fuller test statistic -1.871185 0.2283
Test critical values: 1% level -3. 737853

5% level -2.991878

10%: level -2 635542
*MackKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D{CR)
Method: Least Squares
Date: 05/01/M17 Time: 13:03
Sample (adjusted): 1991 2014
Included observations: 24 after adjustments -

" ) Tl e g ) o () i) s By ) Kl (05) : B, ol

| Augmented Dickey-Fuller Unit Root Test on OP

Mull Hypothesis: OF has a unit root
Exogenous: Constant
Lag Length: O (Automatic based on SIC, MAXLAG=5)

Augmented Dickey-Fuller test statistic

Test critical values: 1% lewvel
5% lawvel
10% level

t-Statistic Frob.*
-2.579324 0.0143
-3.737853
-2.991878
-2 625542

*MackKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{OF)

Method: Least Squares

Date: 05M5M7F Time: 19:59

Sample (adjusted): 1991 2014
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| Auwngmented Dbvckey-Fuller Unit Root Test on IDE

Full Hypothesis: IDE has a unit root
Exogenous: Constant
Lag Length: O (Automatic based on SIC, MaxLAS=5)

t-Statistic ProbD.®

Augmented Dickey-Fuller test statistic —1.294427 0.6150
Test critical values: 1% level -3.FT378532
5% level -2 991878
10% level -2 635542

“MackKinnon (19295) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Crependent Wariable: D{CE)

Method: Least Squares

Date: 05/01M17 Time: 12:43

Sample (adjusted): 1991 2014

Included cobservations: 24 after adjustment=

Sl sl (o 8y A1 s (b o) 2 a2y L (07) 2 3, ol

— Sernes: CHE Workdile: LI TLTLELD:: Untrtled?, | |l | s

I'u'iew "P‘ror_l Clbjer_tl Fropertes P'rintl Mame IFreezeI ISarnple "Genr ISheet"Graph |S13ts E
| Auvgmented Dickey-Fuller Unit Root Test on DMCR)

rull Hypothesis: DICR) has a unit root
Exogenous: Constant
Lag Length: 2 (Automatic based on SIC, MAXLAG=S)

t-Statistic Prob.*

Auvugmented Dickey-Fullar test statistic -4 546638 00019
Test critical values: 124 lewvel -3.788030
524 lewvel -2.0123632
10% level -2 646119

*Mackinnon (19956) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{CR,2)

Method: Least Squares

Date: 05/01M17F Time: 12:56

Sample (adjusted):. 1994 2014

Included observations: 21 after adjustments
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| Augmented Dickey-Fuller Unit Root Test on D{OP)
MHull Hypothesis: D{OF) has a unit root it
Exogenous: Constant
Lag Length: O {(Automatic based on SIC, MaxLAG=5)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5, 792223 0.0001
Test critical values: 1% level -32. 752946
5% level -2.993064
1025 level -Z2.638752
*Mackinnon {(1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent WVariable: D{OP,2)
Method: Least Squares
Date: 05/01M17F Time: 1Z2:40
Sample (adjusted): 1992 2014
Included cobservations: 23 after adjustments -
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| Augmented Dickey-Fuller Unit Root Test on DMIDE)

MHull Hypothesis: DODE)Y has a unit root
Exogenous: Constant

Lag Length: O (Automatic based on SIC, MAKLAG=5)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -5.763149 0.0001
Test critical values: 1% level -2 752946

5% level -2.993064

10%% level -2 638752

*Mackinnon {(1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{DE,2)

Method: Least Squares

Date: 05/01M17F Time: 12:45

Sample (adjusted): 1992 2014

Included observations: 23 after adjustments
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Pairwise Granger Causality Tests

Date: 05/01/17 Time: 13:13

Sample: 1990 2014

Lags: 2

Null Hypothesis: Obs F-Statistic Prob.
IDE does not Granger Cause CR 23 2.19673 0.1401
CR does not Granger Cause IDE 0.33142 0.7222
OP does not Granger Cause CR 23 3.17163 0.0661
CR does not Granger Cause OP 3.13181 0.0681
OP does not Granger Cause IDE 23 0.64214 0.5378
IDE does not Granger Cause OP 7.40960 0.0045
oadlagd bl Jo lzst (10) ? ) el
Unrestricted Cointegration Rank Test (Trace)
Hypothesiz Trace 0.05
ed
No. of Eigenvalue Statistic Critical Value Prob.**
CE(s)
None * 0.873008 66.60825 29.79707 0.0000
Atmost 1 * 0.512843 19.14472 15.49471 0.0134
At most 2 0.107036 2.603819 3.841466 0.1066
Unrestricted Cointegration Rank Test (Maximum Eigen value)
Hypothesized Max-Eigen 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.873008 47.46353 21.13162 0.0000
At most 1 * 0.512843 16.54090 14.26460 0.0215
At most 2 0.107036 2.603819 3.841466 0.1066
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1 Cointegrating Log -159.6509
Equation(s): likelihood
Normalized cointegrating coefficients (standard error in parentheses)
CR IDE OoP
1.00000 0.004527 -272.3870
0
(0.00149) (26.5393)
Adjustment coefficients (standard error in parentheses)
D(CR) 0.010864
(0.02885)
D(IDE) 4.818022
(6.62698)
D(OP) 0.003783
(0.00040)

lad e sk Plae (12) : 3, 2l

Error Correction: D(CR) D(IDE) D(OP)

CointEqgl -1.367403 | 16.99563 -0.017388
(0.37346) | (139.134) (0.00617)

[-3.66142] | [ 0.12215] [-2.82047]

D(CR(-1)) 0.221590 | -17.32586 0.007393
(0.24653) | (91.8443) (0.00407)

[ 0.89884] | [-0.18864] [ 1.81650]

D(CR(-2)) -0.022829 | -12.56965 0.003385
(0.19674) | (73.2969) (0.00325)

[-0.11603] | [-0.17149] [ 1.04228]

D(IDE(-1)) -0.002479 | -0.190239 -2.65E-05
(0.00101) | (0.37739) (1.7E-05)

[-2.44700] | [-0.50409] [-1.58449]

D(IDE(-2)) -0.001446 | 0.069831 -2.83E-05
(0.00091) | (0.33971) (1.5E-05)

[-1.58537] | [ 0.20556] [-1.88299]

D(OP(-1)) 26.65615 | -76.82175 0.168705
(7.02660) | (2617.78) (0.11599)

[ 3.79360] | [-0.02935] [ 1.45442]

D(OP(-2)) 12.70976 | 239.6408 0.061466
(7.19473) | (2680.41) (0.11877)

[ 1.76654] | [ 0.08940] [ 0.51752]

C 0.883366 | 87.11239 0.006473
(0.34379) | (128.081) (0.00568)

[ 2.56947] | [ 0.68014] [ 1.14049]
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PIBHH open Invd <l | PIBHH Open Invd Sl gl
4.4 0.2 938 2003 2.1 0.38 40 1990
3.2 0.22 882 2004 -1.3 0.44 80 1991
2.8 0.2 1145 2005 -1.2 0.17 30 1992
1.8 0.19 1888 2006 -2.6 0.18 0 1993
6.3 0.21 1743 2007 -0.3 0.22 0 1994
5.8 0.24 2632 2008 3.7 0.26 0 1995

6 0.29 2746 2009 3.3 0.21 270 1996
5.8 0.26 2301 2010 -0.3 0.1 260 1997
5.7 0.24 2581 2011 3.9 0.2 607 1998
4.2 0.24 1499 2012 2.3 0.19 292 1999
6.5 0.27 1691 2013 13 0.17 280 2000
7.4 0.27 1719 2014 1.8 0.19 1108 2001

3.2 0.22 1065 2002




