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Dependent Variable: DY

Method: Least Squares

Date: 05/02/17 Time: 20:10

Sample (adjusted): 1981 2016

Included observations: 36 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

C 33.57472 48.97904 2.861353 0.0155

X1 2.009805 0.072460 3.985784 0.0084

X2 1.113899 0.051800 2.198832 0.0352

X3 2.161618 1.409373 2.372660 0.0472
R-squared 0.911005 Mean dependent var 53.88556
Adjusted R-squared 0.899537 S.D. dependent var 211.0832
S.E. of regression 163.5675 Akaike info criterion 13.13677
Sum squared resid 856138.3 Schwarz criterion 13.31271
Log likelihood -232.4618 Hannan-Quinn criter. 13.19818
F-statistic 8.762769 Durbin-Watson stat 2.223893
Prob(F-statistic) 0.000000
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Correlogram of X1 Correlogram of Y

Date: 11/09/17 Time: 10:08 Date: 11/09/17 Time: 10:05

Sample: 1980 2016 Sample: 1980 2016

Included observations: 37 Included observations: 37

Autocorrelation  Partial Correlation AC PAC Q-Stat Prob Autocomelation  Partial Correlation AC PAC Q-Stat Prob
| 1 34.871 0.000 1 1 0.832 0832 27.746 0.000
I 2 64.830 0.000 1 2 0.737 0.145 50.125 0.000
I 3 88.396 0.000 1 3 0644 -0002 67.738 0.000
I 4 105.55 0.000 1 4 0564 -0.001 81.670 0.000
I 5 116.83 0.000 1 5 0.503 0.030 93.096 0.000
I 6 124.12 0.000 1 6 0446 0001 102.37 0.000
I ] 7 128.21 0.000 1 7 0.364 -0.106 108.74 0.000
I | 8 130.15 0.000 1 8 0313 0023 113.61 0.000
I I 9 130.55 0.000 1 1 9 0.191 -0.243 11549 0.000
I I 10 130.55 0.000 1 1 10 0.140 0.073 116.53 0.000
I I 11 130.76 0.000 1 1 11 0.076 -0.045 116.86 0.000
I I 12 131.59 0.000 1 1 12 0.042 0.041 116.95 0.000
I I 13 133.14 0.000 1 1 13 -0.044 -0.199 117.07 0.000
I I 14 13525 0.000 1 1 14 -0.086 0.040 117.54 0.000
I I 15 137.95 0.000 1 1 15 -0.115 0.055 118.41 0.000
I I 16 141.35 0.000 1 1 16 -0.135 -0.016 119.66 0.000
Correlogram of X3 Correlogram of X2

Date: 11/09/17 Time: 10:07 Date: 11/09/17 Time: 10:06

Sample: 1980 2016 Sample: 1980 2016

Included observations: 37 Included observations: 37

Autocorrelation Partial Correlation AC PAC Q-Stat Prob Autocorrelation Partial Correlation AC PAC Q-Stat Prob

0.903 0.903 32.654 0.000
0.833 0.098 61.245 0.000
0.732 -0.189 83.960 0.000
0.660 0.065 102.99 0.000
116.67 0.000
0433 -0198 12541 0.000
0.315 -0.044 130.19 0.000
0.235 0.116 132.93 0.000
0.155 -0.012 13417 0.000
10 0.112 0.149 134.85 0.000

0913 0.913 33431 0.000 0
0.819 -0.080 61.093 0.000 0
0.755 0.133 85288 0.000 !
0.683 -0.107 105.66 0.000 0
. -0.041 12214 0.000 0
0.526 -0.069 135.01 0.000 0
0.436 -0.124 14415 0.000 0
0.349 -0.038 150.20 0.000 !
0.277 0.006 154.15 0.000 0
1
1
1
1
1
1
1

VENONAWN =
o
:
WRNOURWN=
o
o
il
¥
&5
[
(=)

[

| 1

1 10 0.199 -0.088 156.26 0.000 0

! 11 0.116 -0.069 157.01 0.000 ! 11 0.028 -0.214 134.89 0.000
1 12 0044 0015 15712 0.000 ! 12 -0049 0218 13503 0.000
! 13 -0.019 -0.025 157.14 0.000 ! 13 -0.121 -0.024 13592 0.000
! 14 -0.089 -0.097 157.64 0.000 ! 14 -0.173 -0.043 137.80 0.000
1 15 0.154 0035 15919 0.000 ! 15 -0212 0079 14074 0.000
1 16 -0.209 -0.037 162.20 0.000 ! 16 -0271 -0.066 14577 0.000
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.(philips-perron)
:( AugmentedDickey-Fullery ADF jtas1—i

sumgl yiod ADF jle) gils:( 4-4hedy Joud!

ds¥) Jalidl) (ADF) ad) s $isall (ADF) Ll
None | Trend and intercept None | Trend and intercept Sla Al |l yurdall
intercept intercept
0.0054 0.0304 0.0211 0.5297 0.8212 0.9503 Prob
1.950687 | 3.562882 | 2.948440 | 1.952066 | 3.540328 2.960412 |  daall dadl) Y
(5%)
7.397417 | 6.042986 | 7.675634 | 1.497621 | 3.277407 2.915576 t:(ADF)
0.0315 0.0223 0.0034 0.0945 0.8727 0.8541 Prob
1.950687 | 3.544284 | 2.645330 | 2.580623 | 1.950394 2.945842 A al) dajdl) X1
(5%)
5.501963 | 5.551677 | 5.633882 | 2.106381 | 1.353025 1.618364 t:(ADF)
0.0123 0.0071 0.0412 0.2049 0.8759 0.3647 Prob
1.950687 | 3.587527 | 2.281038 | 1.950394 | 3.587527 2.945842 A al) dajdl) X2
(5%)
7.206741 | 5.491175 | 4.899659 | 1.202444 | 1.261863 1.821128 t:(ADF)
0.0254 0.0045 0.0012 0.9677 0.8151 0.9774 Prob
2.950687 | 3.544284 | 2.948404 | 2.950394 | 3.568379 2.945842 | daall dagl) X3
(5%)
3.931605 | 4.484809 | 4.489945 | 1.708737 | 2.239012 1.342119 t:(ADF)
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None | Trend and intercept None | Trend and intercept Gla Al | &l dall
intercept intercept
0.0388 0.0009 0.0432 0.7210 0.4725 0.4243 Prob
3.206105 | 3.242194 | 3.596210 | 3.724192 | 3.921976 | 3.542197 | 4aall dadll Y
(5%)
4923412 | 5.33240 | 4.042192 | 2.670751 | 2.548032 | 2.490665 t:(PP)
0.0219 0.0341 0.0052 0.5321 0.4231 0.5152 Prob
3.042882 | 3.952061 | 4.856023 | 4.948821 | 5.540223 | 4.542103 | 4a sl dadll X1
(5%)
6.233419 | 5.268211 | 6.048541 | 1.981693 | 2.950963 | 2.490267 t:(PP)
0.0239 0.0025 0.0409 0.3521 0.5601 0.5215 Prob
3.205414 | 3.195874 | 4.306231 | 4.849042 | 3.497412 | 4.720253 | 4a sl dadll X2
(5%)
6.520315 | 6.487037 | 4.959659 | 2.501234 | 2.951576 | 3.204186 t:(PP)
0.0234 0.0054 0.0429 0.4512 0.3719 0.5014 Prob
2.957391 | 4.283055 | 3.580714 | 2.938401 | 3.639941 | 2.670057 | 4aall dall X3
(5%)
3.615328 | 4.046766 | 5.163872 | 2.235428 | 2.950397 | 1.829484 t:(PP)
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Date : 05/10/17 Time: 23:14

Sample (adjusted): 1983 2016

Included observations: 36 after adjustments
Trend assumption: Linear deterministic trend
Series: DY DX1 DX2 DX3

Lags interval (in first differences): 1to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.626372 72.16493 47.85613 0.0001
At most 1 * 0.473042 18.69214 29.79707 0.0037
At most 2 * 0.297406 16.91057 22.49471 0.0304
At most 3 * 0.134452 4.909354 9.841466 0.0267

Trace test indicates 4 cointegrating eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
*MacKinnon-Haug-Michelis (1999) p-values

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.626372 33.47279 27.58434 0.0078
At most1* 0.473042 21.78157 24.13162 0.0405
At most 2 * 0.297406 12.00121 14.26460 0.0106
At most 3 * 0.134452 4.909354 9.841466 0.0267

Max-eigenvalue test indicates 2 cointegrating egn(s) at the 0.05 level

* denotes rejection of the hypothesis at the 0.05 level
*MacKinnon-Haug-Michelis (1999) p-values
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Pairwise Granger Causality Tests
Date: 05/10/17 Time: 18:25
Sample: 1980 2016

Lags: 2

Null Hypothesis: Obs  F-Statistic Prob.
DX1 does not Granger Cause DY 34 0.13027 0.0384
DY does not Granger Cause DX1 2.29670 00786
DX2 does not Granger Cause DY 34 0.29815 0.0444
DY does not Granger Cause DX2 1.85603 0.1744
DX3 does not Granger Cause DY 34 0.21707 0.0162
DY does not Granger Cause DX3 1.57286 0.2246
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Dependent Variable: DY
Method: Least Squares
Date: 06/10/17 Time: 21:28
Sample (adjusted): 1981 2016
Included observations: 36 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
C 23.57472 34.78024 2.89015 0.0398
DX1 1.076505 1.12818 3.47915 0.0130
DX2 1.198326 2.37417 2.91015 0.0402
DX3 2.095128 2.30815 2.22615 0.0113
ECM(-1) -0.693100 8.09117 -2.87516 0.0067
R-squared 0.831875 Mean dependent var 43.89446
Adjusted R-squared 0.801267 S.D. dependent var 199.0652
S.E. of regression 151.0985 Akaike info criterion 11.43567
Sum squared resid 7401393 Schwarz criterion 11.37831
Log likelihood -212.0968 Hannan-Quinn criter. 11.32078
F-statistic 7.744309 Durbin-Watson stat 2.303893

Prob(F-statistic) 0.000200
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Heteroskedasticity Test: White

F-statistic 26.05427 Prob. F(14,21)
Obs*R-squared 34.04023 Prob. Chi-Square(14)
Scaled explained SS 33.48237 Prob. Chi-Square(14)

0.0000
0.0020
0.0025

Test Equation:

Dependent Variable: RESID"2
Method: Least Squares
Date:05/03/17 Time: 09:48
Sample: 1981 2016

Included observations: 36

Variable Coefficient Std. Error t-Statistic Prob.
C 2.397628 8.760928 -1.884073 0.7791
DX172 2.769041 3.815236 -1.729007 0.4741
DX1*DX2 2.873134 2.015834 1.914428 0.1719
DX1*DX3 1.495532 2.65E-32 1.562110 0.5800
DX1*ECM 1.406133 3.737034 -3.744456 0.0012
DX1 4.184933 1.304731 2.031997 0.9748
DX2"2 1.294033 1.559033 1.831487 0.4151
DX2*DX3 2.583031 4.945922 1.521554 0.6074
DX2*ECM 6.414133 1.317032 1.490402 0.6289
DX2 1.874130 2.206130 -0.719128 0.4800
DX3"2 1.438929 3.995229 -0.359579 0.7228
DX3*ECM 3.173730 9.916531 -3.195322 0.0044
DX3 2.609128 4.319028 0.603662 0.5525
ECM”2 2.250531 2.057211 10.95631 0.0000
ECM 2.551529 5.552130 4.592979 0.0002
R-squared 0.625562 Mean dependent var 4.872127
Adjusted R-squared 0.109270 S.D. dependent var 7.942427
S.E. of regression 2.430627 Akaike info criterion 10.77421
Sum squared resid 1.408423 Schwarz criterion 10.39377
Log likelihood -189.0378 Hannan-Quinn criter. 11.95311
F-statistic 0.672471 Durbin-Watson stat 1.677941

Prob(F-statistic) 0.000050
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Heteroskedasticity Test: ARCH

F-statistic 0.028640 Prob. F(1,33) 0.8666
Obs*R-squared 0.030350 Prob. Chi-Square(1) 0.8617

Test Equation:

Dependent Variable: RESID"2

Method: Least Squares

Date:05 /03/17 Time: 10:38

Sample (adjusted): 1982 2016

Included observations: 35 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
C 5.005127 1.642127 3.086065 0.0041
RESID"2(-1) -0.029447 0.174002 -0.169235 0.8666
R-squared 0.090867 Mean dependent var 4.85327
Adjusted R-squared 0.029410 S.D. dependent var 8.05127
S.E. of regression 8.179826 Akaike info criterion 10.40096
Sum squared resid 7.401393 Schwarz criterion 11.00851
Log likelihood -162.0997 Hannan-Quinn criter. 11.32078
F-statistic 0.102894 Durbin-Watson stat 2.001293
Prob(F-statistic) 0.050700
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Series: Residuals

Sample 1981 2016
Observations 36

Mean 1.11e-14
Median 23.57310
Maximum 268.7027
Minimum -369.8959
Std. Dev. 156.4004
Skewness -0.660487
Kurtosis 2.836504
Jarque-Bera 2 657559
Frobability 0.264800
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Correlogram of Residuals

Date: 05,06/117 Time: 02:19
Sample: 1980 2016
Included observations: 36

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

-0.181 -0.181
0.030 -0.003
-0.009 -0.004
-0.071 -0.076
-0.024 -0.052 1.5583 0.906
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Actual: Y

Forecast sample: 1980 2016

Included observations: 37

Root Mean Squared Error - 137.2000
Mean Absolute Error 93.35604
Mean Abs. Percent Error 2340700
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Abstract:

The study targeted the analysis and measurement of the impact of some economic variables on the
size of the growth of industrial exports in Algeria during the period (1980-2016), where the issue of the
development of the industrial exports is the most important issues facing the Algerian economy due to the
adoption totally on oil exports, and the influential variables have been identified in industrial exports based
on the economic literature on the subject, and in this framework, the economic measurement methods were
used where the measurement of this impact was done through joint integration method, and building a
model debugging and testing of causation. The practical study has statistically and standardized significant
effects and a long-term relationship between the industrial exports Algerian and the economic variables
included in the model, in addition to the long-term causal relationship between all variables each single

direction and some other reciprocal relationship.
Key words: Developing exports Strategy, Algerian economy; industrial exports.
Résumé

L'étude a ciblé I'analyse et le niveau de I'impact de certaines variables économiques sur le degré de la
croissance des exportations industrielles en Algérie au cours de la période (1980-2016), d’ou importante de
la question du développement des exportations industrielles est la dans I'économie algérienne, en raison de
I'adoption totale des exportations du pétrole, et les variables influentes ont été identifiées dans les
exportations industrielles basées sur la littérature économique sur le sujet, et dans ce cadre, les méthodes de
mesure économiques ont été utilisées la ou la mesure de cet impact a été faite grace a la méthode
d'intégration conjointe, et la construction d'un modéle de débogage et de test de causalité. L'étude pratique
a démontré statistiquement des effets significatifs et une relation a long terme entre les exportations
industrielles algeriennes et les variables économiques incluses dans le modele, en plus de la relation

causale a long terme entre toutes les variables unilatérale d’un coté et une autre relation réciproque.

Mots clés: stratégie du développement des exportations, économie algérienne, exportations industrielles.
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