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AN ECONOMETRIC STUDY OF THE OIL PRICES
FLUCTUATION EFFECT ON THE IMPORTS IN ALGERIA
DURING THE PERIOD 1975-2015
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Abstract:

This study aims to diagnosing the situation of the Algeria economy and examining it
impact on the collapse of oil price, by measuring the impact of this fluctuation on
imports using a Vector Auto Regression (VAR) models, based on annual data covering
(1975-2015) period.

This study found that there is no long-term equilibrium relationship between the two
variables, in addition there is a causal relationship in one direction between them from
the oil price to the imports.

As the result showed that a positive shock in oil prices estimated at 1% or one US
dollar would cause an impact in the importsat the beginning of the response period, this
indicates that imports in Algeria are largely linked to fluctuations in oil prices in global
markets.

Key words: oil price fluctuations, oil market, imports, Vector Auto Regression
models(VAR).
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*_USA today, 5 reasons oil prices aren't rising, October 26, 2014 available at:
http://www.usatoday.com/story/money/business/2014/10/26/reasons-oil-not-rising,
consulter le : 24/11/2017.

>- Banque d’Algérie, rapport annuel 2015 sur I’évaluation économique et monétaire
en Algérie Algérie, juillet 2016,p : 67.

®_1bid, p : 63.
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