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Abstract:

Trade policy has a profound impact on the economic aspects of countries through
its contribution to achieving economic growth through the optimal use of available
resources and expanding the size of markets to market countries' products, as well.
that its contribution to the transfer of ideas of technologies and methods of
production and foreign investments in emerging countries and stimulate their growth
in addition to considering trade as an effective weapon against monopolies.

Despite the structures and mechanisms, Algeria has so far not been able to depend
on the hydrocarbon sector, which constitutes the largest share of exports.

Key words: Foreign trade, exports, imports,gross domestic product, trade policy,
trad
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Résumé:

La politique commerciale a un impact profond sur les aspects économiques des
pays par sa contribution a la réalisation de la croissance économique grace a
l'utilisation optimale des ressources disponibles et a I'expansion de la taille des
marchés pour commercialiser les produits des pays, ainsi que sa contribution au
transfert d'idées de technologies et méthodes de production et les investissements
étrangers dans les pays émergents et stimuler leur croissance en plus de

considérer le commerce comme une arme efficace contre les monopoles.

Malgré les structures et les mécanismes, I'Algérie n'a pas pu jusqu'a présent
dépendre du secteur des hydrocarbures, qui constitue la plus grande part des
exportations.Mots clés : Commerce extérieur, exportations, importations, produit

intérieur brut, politique commerciale, commerce
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Null Hypothesis: BRUT has a unit root
Exogenous: Constant
Lag Length: 3 (Automatic - based on SIC, maxlag=6)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -3.392296 0.0220
Test critical values: 1% level -3.752946
5% level -2.998064
10% level -2.638752
*MacKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(BRUT)
Method: Least Squares
Date: 05/31/21 Time: 23:36
Sample (adjusted): 1998 2020
Included observations: 23 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
BRUT(-1) -0.094983 0.027999 -3.392296 0.0032
D(BRUT(-1)) 0.843420 0.196868 4.284187 0.0004
D(BRUT(-2)) -0.280319 0.266862 -1.050425 0.3074
D(BRUT(-3)) 1.081984 0.262118 4.127845 0.0006
C 100516.8 98529.02 1.020174 0.3212
R-squared 0.692955 Mean dependent var 191619.0
Adjusted R-squared 0.624723 S.D. dependent var 382383.6
S.E. of regression 234247.6 Akaike info criterion 27.75581
Sum squared resid 9.88E+11 Schwarz criterion 28.00265
Log likelihood -314.1918 Hannan-Quinn criter. 27.81789
F-statistic 10.15584 Durbin-Watson stat 2.102221

Prob(F-statistic) 0.000176
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Date: 05/31/21 Time: 23:38

Sample: 1994 2020
Included observations: 27

Autocarrelation Partial Carrelation AC PAC 0Q-5Stat Prob

0942 0942 26.697 0.000
0.852 -0.307 49412 0.000
0745 -0136 67.521 0.000
0.630 -0.090 &1.018 0.000
0504 -0136 90.075 0.000
0376 -0.078 95347 0.000
0253 -0.024 97.853 0.000
0132 -0.098 93574 0.000
0.021 -0.021 98594 0.000
10 -0.083 -0.083 98.913 0.000
11 -0179 -0.067 10043 0.000
12 -0.265 -0.062 10416 0.000
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Null Hypothesis: D(IMPOR) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.273945 0.0351
Test critical values: 1% level -3.109582
5% level -2.043968
10% level -1.597318

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 5

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(IMPOR,2)

Method: Least Squares

Date: 06/01/21 Time: 19:02

Sample (adjusted): 1996 2000

Included observations: 5 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

D(IMPOR(-1)) -0.789355 0.347130 -2.273945 0.0084
R-squared 0.555008 Mean dependent var -14400.66
Adjusted R-squared 0.555008 S.D. dependent var 113183.9
S.E. of regression 75502.39 Akaike info criterion 25.47857
Sum squared resid 2.28E+10 Schwarz criterion 25.40046
Log likelihood -62.69643 Hannan-Quinn criter. 25.26893
Durbin-Watson stat 0.477622
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Null Hypothesis: EXPOR has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic - based on SIC, maxlag=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -15.00088 0.0008
Test critical values: 1% level -8.235570
5% level -5.338346
10% level -4.187634

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 5

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(EXPOR)

Method: Least Squares

Date: 06/01/21 Time: 19:04

Sample (adjusted): 1996 2000

Included observations: 5 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
EXPOR(-1) -2.981026 0.198723 -15.00088 0.0424
D(EXPOR(-1)) 2.169738 0.125760 17.25307 0.0369
Cc 662430.6 93457.03 7.088077 0.0892
@TREND("1994") 386589.4 18604.72 20.77910 0.0306
R-squared 0.997918 Mean dependent var 240340.7
Adjusted R-squared 0.991673 S.D. dependent var 372552.8
S.E. of regression 33996.33 Akaike info criterion 23.69645
Sum squared resid 1.16E+09 Schwarz criterion 23.38401
Log likelihood -55.24114 Hannan-Quinn criter. 22.85787
F-statistic 159.7885 Durbin-Watson stat 3.488968
Prob(F-statistic) 0.058073

Eviews 10.0 gl Ao sl cpalthall dlas) ¢ @ juaall

74



2020-1994 bl sbaidy) Ao Wify 5jladl) dbud) Y Juadl)

1O aing gyme Dbl Aldld) Byl ) #398 OF LS5 06 43 Jodor SO 0

o Y05 gall Gt o o) Y Lgine 1 X2 ddas

Prob =0.0424 <0.05 ............ 0.05< 0.0008 :t-ststistic

ale olxndl drgs T HIT dbad) 2.04) L85 5 i) 25,401 b5 L aey

. (2000-1994) daw NVsaSe jlaa) I e ol g it 18 Olpsliall il 13)

o JS Reles paadl Wl 2 OF G lpslall el dced dlde Byl dnl)s M e
5 ke e 598 15150.99 a LY A et dimse B 013 Slslll 5 paLal
i Bl Slhes Jlu gl Sl s el 0T W ey (Ll U U
s (2Ll gadly domy ) Sl O BN OB aney (2LaYl o8 (3 S5 oy sl

Slady SRR 9 Lom ) YL Q3 8oL el Ay &3 b

75



2020-1994 bl sbaidy) Ao Wify 5jladl) dbud) Y Juadl)

RECPERRPE R

(2000-1994)y il ) J ¥ohison JLaa) 110 &) Jgaal

Null Hypothesis: BRUT has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic - based on SIC, maxlag=1)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -11.91123 0.0027
Test critical values: 1% level -8.235570
5% level -5.338346
10% level -4.187634

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 5

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(BRUT)

Method: Least Squares

Date: 06/01/21 Time: 19:07

Sample (adjusted): 1996 2000

Included observations: 5 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
BRUT(-1) -1.999629 0.167878 -11.91123 0.0533
D(BRUT(-1)) 1.474187 0.120265 12.25781 0.0518
Cc 2326613. 254254.0 9.150746 0.0693
@TREND("1994") 737361.6 51461.77 14.32834 0.0444
R-squared 0.996077 Mean dependent var 423703.8
Adjusted R-squared 0.984310 S.D. dependent var 323395.9
S.E. of regression 40508.63 Akaike info criterion 24.04698
Sum squared resid 1.64E+09 Schwarz criterion 23.73453
Log likelihood -56.11745 Hannan-Quinn criter. 23.20840
F-statistic 84.64587 Durbin-Watson stat 3.605293

Prob(F-statistic) 0.079691
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Null Hypothesis: D(BRUT) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.567578 0.0179
Test critical values: 1% level -3.857386
5% level -3.040391
10% level -2.660551

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 18

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(BRUT,2)

Method: Least Squares

Date: 06/01/21 Time: 19:18

Sample (adjusted): 2003 2020

Included observations: 18 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

D(BRUT(-1)) -0.944022 0.264612 -3.567578 0.0026

C 772097.7 330275.9 2.337735 0.0327

R-squared 0.443045 Mean dependent var -49582.87

Adjusted R-squared 0.408235 S.D. dependent var 1305548.

S.E. of regression 1004309. Akaike info criterion 30.58194

Sum squared resid 1.61E+13 Schwarz criterion 30.68087

Log likelihood -273.2374 Hannan-Quinn criter. 30.59558

F-statistic 12.72761 Durbin-Watson stat 1.866452
Prob(F-statistic) 0.002569
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Null Hypothesis: D(EXPOR) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.888445 0.0006
Test critical values: 1% level -2.699769
5% level -1.961409
10% level -1.606610

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 18

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(EXPOR,2)

Method: Least Squares

Date: 06/01/21 Time: 19:22

Sample (adjusted): 2003 2020

Included observations: 18 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

D(EXPOR(-1)) -0.935208 0.240509 -3.888445 0.0012
R-squared 0.470538 Mean dependent var -22398.04
Adjusted R-squared 0.470538 S.D. dependent var 1194751.
S.E. of regression 869350.1 Akaike info criterion 30.24283
Sum squared resid 1.28E+13 Schwarz criterion 30.29230
Log likelihood -271.1855 Hannan-Quinn criter. 30.24965
Durbin-Watson stat 1.995613

Eviews 10.0 gl Ao sl cpalthall dlas) e @ juaall
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Prob =0.0012<0.05 ............ -2.699769 <-3.888445 :t-ststistic
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Null Hypothesis: D(BRUT) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.405542 0.0194
Test critical values: 1% level -2.699769
5% level -1.961409
10% level -1.606610

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 18

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(BRUT,2)

Method: Least Squares

Date: 06/01/21 Time: 19:32

Sample (adjusted): 2003 2020

Included observations: 18 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

D(BRUT(-1)) -0.512645 0.213110 -2.405542 0.0278
R-squared 0.252809 Mean dependent var -49582.87
Adjusted R-squared 0.252809 S.D. dependent var 1305548.
S.E. of regression 1128518. Akaike info criterion 30.76466
Sum squared resid 2.17E+13 Schwarz criterion 30.81413
Log likelihood -275.8820 Hannan-Quinn criter. 30.77148
Durbin-Watson stat 2.131486
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| File Edit Object View Proc Quick Options Add-ins Window Help

Command

D Command D Capture |

Worldile: UNTITLED - (c:\users\chikou\desktop\untitled.wfl) [fell& ==
IViewlProclObject“Sa\reISnapshotlFreezeIDetails-—f—HShowlFetchIStore IDeIete lGeanSa

Range: 20012020 — 20obs Filter: *
Sample; 2001 2020 — 20 obs Order; Name

1 '%\ Untitled g,r MNew Page j"

ers\chikou\docum | DB = none | WF = untitled




[G] Group: UNTITLED Workfile: UNTITLED::Untitled\

= BT <2

[Viewl Pmcl Dhje:tﬁ Pr'mtl Mamel Freezel Samp telShee‘tI Stats I Spec_

Group Unit Root Test on UNTITLED

Group unit root test: Summary

Series: BRUT, EXPOR, IMPOR

Date; 0710321 Time: 12:45

Sample: 2007 2020

Exogenous variables: Individual effects

Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0to 3
Mewey-West automatic bandwidth selection and Bartlett kernel

Cross-

Method Statistic Prob.**  sections Obs
Mull: Unit root (assumes common unit root process)

Levin, Lin & Chu t* -2 47541 0.0067 3 b4
Mull: Unit root (assumes individual unit root process)

Im, Pesaran and Shin W-stat -0.99696 0.1594 3 A4
ADF - Fisher Chi-square 8.85357 01820 3 Hd
PP - Fisher Chi-square G.500949 0.3695 3 A7

** Probabilities for Fisher tests are computed using an asymptotic Chi
-square distribution. All other tests assume asymptotic normality.



