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Résume :

le but de cette étude est la recherche de la relation entre le taux de
change et la compétitivité des exportations hors- hydrocarbures de
I’économie algérienne dans la période 1990 jusqu'a 2015, en utilisons les
modeles économétriques moderne de 1’économétrie qui est représenté par
les tests de stabilité et la théorie de 1’intégration conjointe et le test de la
causalité , les résultats indiquent I’existence d’une relation négative entre le
taux de change et la compétitivité des exportations hors-hydrocarbures , et
qui d’accord avec la théorie économique .

Mots-clés :

compétitivité, exportations hors-hydrocarbures , taux de change de dinar
algérien , importations
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3] Trend and
N intercept
None intercept aad
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InLX, = —2.385 — 0.519LnDAS + 0.559LnG + ¢,
(-7.236)  (-3.592) (7.495)
N =26 R?>=0.76 ‘R®=0.78 DW=1.76

] dS Lo 1igd 21 Bugiall Lol A Bugiaeg Al Bugiaes ateks z3gedl]

Jolas 2aid i LS Prob(F-statistic)=0.0000 . (F-statistic) =39.76 48 4ilas)
o s zogedll lia 3 Aol Apuasll wlaill of e Jos R2=0.76 o]
o % 76 dias Lo yeeis ApagSinll laaill o Syl Mol Jylie il Ll
Jolse ) gmse @Llly gipadll U515 Syaia el iall e § S0 il ol
drsgs Lo dag (48ix) Lgiall) Lgiae ol zigaill ol izl ol LS 23l ol
Q1 04 w3, Jouum

(Engel-Granger) J I ad| o8I jlas | gl :(04) o3, Jgazl!

Variable Coefficient Std. Error t-Statistic Prob.
C -2.385595 0.329670 -7.236318 0.0000
LDAS -0.519919 0.144716 -3.592695 0.0015
LG 0.559757 0.074683 7.495147 0.0000
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0.000 -1.956 -4.898
None
Trend and intercept
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Hy: 31501 o G153 bolayl azgd

Hy: 3sdl o G15 bl azgy

S BlaY slas ! mli :(07) oy Jouzd!
Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.206646 Prob. F(1,22) 0.6539
Obs*R-squared 0.241946 Prob. Chi-Square(1) 0.6228
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{Ho:ai = 03 = 0% = o?

H,:0% #+ 05 + - 0% * 0>

Tileaal o ShLasY e mpaall s bl il o 3azaly
Test d heteroscedastite de White 1980, Test Arch 1982, Test Breusch et Pagan
1979.

Bl jazxl JW Joaxlls (Test Breusch et Pagan e ,LasY! i Q& edaiw

el Jamall
bl uilems slas | il ¢ (08)ed, Jguzel!
Heteroskedasticity Test: Breusch-Pagan-Godfrey
F-statistic 0.114553 Prob. F(2,23) 0.8923
Obs*R-squared 0.256435 Prob. Chi-Square(2) 0.8797
Scaled explained SS 0.228785 Prob. Chi-Square(2) 0.8919
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LnDAS LnG
LnDAS 1 0.82
LnG 0.82 1
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Series: Residuals
Sample 1990 2015
i Observations 26

Mean 6.66e-16
Median 0.045201
Maximum 0.367040
i Minimum -0.586355
Std. Dev. 0.218005
2 - Skewness -0.670733
Kurtosis 3.280188
1 Jarque-Bera 2.034538
’ ’ Probability 0.361581

o i T U

T
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Unrestricted Cointegration Rank Test (Trace)
Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.938327 74.89381 29.79707 0.0000
At most1* 0.380510 16.38966 15.49471 0.0366
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At most 2 * 0.260368 6.333639 3.841466 0.0118

Trace test indicates 3 cointegrating eqn(s) at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
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Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.938327 58.50414 21.13162 0.0000
At most 1 0.380510 10.05603 14.26460 0.2083
At most 2 * 0.260368 6.333639 3.841466 0.0118

Max-eigenvalue test indicates 1 cointegrating egn(s) at the 0.05 level
eviews 9 maliy Slayiee o sleie¥l (i ldl slue] (e s yuuall
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Null Hypothesis Obs F-Statistic Prob.
LDAS does not Granger Cause LX 22 3.28088 0.0457
LX does not Granger Cause LDAS 2.62446 0.0833
LG does not Granger Cause LX 22 2.73483 0.0750
LX does not Granger Cause LG 0.32611 0.8555
LG does not Granger Cause LDAS 22 1.51845 0.2540
LDAS does not Granger Cause LG 0.57686 0.6845
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! Taline Koranchelian, The equilibrium real exchange rate in a commodity exporting
country : Algeria’s Experience, IMF working paper, july 2005, P : 08.
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protection, IMF working paper, April 1999, P P : 7-8.
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