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Abstract :

The study deals with the effects
of the global finnancial crisis for the year
2008 on the exports of algerian state as an
important oil exporting country which
represents a large percentage of it’s
exports and depends on its revenues in a
wide manner, we have tried through this
study to enumeratre the most important
effects of the crisis on thz algerian
économy in order to idontify the most
important factors and economic variables
which affect oil exports in light of the
financial crisis of 2008.

Based on economitric
instruments and principales, we found that
there is a strong correlation between oil
and economic variables represented by oil
prices as well as oil production.

In addition, these two variable solved the
economic phenomenon by more than 60%
and the rest is explaind by other variable ,
this is ecidence that for predicting thése
variables.

Key words : the global financial crisis, oil
markets, Algerian oil exports.
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Estimation Command:

LSYCX

Estimation Equation:

Y =C(1) + C(2)*X

Substituted Coefficients:

Y =-17.2860596863 + 0.0467987426463*X
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Estimation Command:

LS EXPA CPRA

Estimation Equation:

EXPA = C(1) + C(2)*PRA

Substituted Coefficients:

EXPA =15.7302937212 +0.333187828812*PRA
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(1) pd =l

Sample: 1998 2018
Included observations: 21

Variable Coefficient Std. Error t-Statistic Prob.

C -17.28606 8.679648 -1.991562 0.0610

X 0.046799 0.007625 6.137480 0.0000
R-squared 0.664718 Mean dependent var 34.94000
Adjusted R-squared 0.647071 S.D. dependent var 13.19706
S.E. of regression 7.840081 Akaike info criterion 7.046768
Sum squared resid 1167.871 Schwarz criterion 7.146247
Log likelihood -71.99107 Hannan-Quinn criter. 7.068358
F-statistic 37.66867 Durbin-Watson stat 0.895001
Prob(F-statistic) 0.000007

Jo¥l z390ill eviews 10 zaliyy cilayiee
(2) o3, el

Dependent Variable: EXPA
Method: Least Squares
Date: 05/29/18 Time: 14:14
Sample: 1998 2018
Included observations: 21

Variable Coefficient Std. Error t-Statistic Prob.

C 15.73029 3.892766 4.040904 0.0007

PRA 0.333188 0.059698 5.581248 0.0000

R-squared 0.621139 Mean dependentvar 34.94000

Adjusted R-squared 0.601199 S.D.dependentvar 13.19706

S.E. of regression 8.334032 Akaike info criterion 7.168965

Sum squared resid 1319.666 Schwarz criterion 7.268443

Log likelihood -73.27413 Hannan-Quinn criter. 7.190554

F-statistic 31.15033 Durbin-Watson stat 0.709356
Prob(F-statistic) 0.000022
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(5) oy 3=lll

Table entry for p and Cis S

Probability p
the critical value t* with -

probability p lyin
right and probab -
between —t* and . £
TABLE D
t distribution critical values
ar 25 20 15 .10 05 025 oz 01 005 0025 001 0005
1 1.000 3.078 6.314 15.89 636.0
2 016 1.886 2020 4849 31.60
3 0765 1638 21353 3482 12,02
a 0.741 1.533 20132 2,099 8610
5 0.727 1470 2015 2757 6860
5 71 1440 1943 2812 5050
7 0.711 1.415 1.805 2517 5408
s 0.706 1.397 1.860 2439 5.041
o 703 1383 12833 2308 al781
10 0.700 1.372 1812 2359 4587
11 0.697 1363 1796 328 4.437
12 0695 1358 1782 21303 11318
13 0.694 1.350 1.771 2282 4.221
14 0.092 1.3a5 1761 2264 4140
15 0691 1341 1,753 224
16 0.690 1.337 1.746 21235
17 o8 1.333 1.740 2.224
18 0.688 1,330 1,734 2.214
19 0658 1328 1720 2205
20 0.687 1.325 1.725 2197
21 oless 1323 1721 2189
22 0 686 1321 1717 20183
23 0.685 1.319 1714 2177
24 0.685 1.318 1711 272
25 068 1316 11708 267
26 0.684 1.315 1.706 2162
0.e584 1.314 1.703 2158
28 0683 1313 1701 20154
20 0683 1311 1,699 21150
30 0683 1310 1.697 2137
a0 0.681 1.303 1.684 2123
50 0679 1.299 1e76 2109
&0 0679 1206 1671 2009
s0 0678 1202 1664 2088
100 0677 1.290 1.ec0 Zlos1
1000 0.675 1282 1lede 205e
2 0674 1282 1645 2054
509 o0 70% 809 205 959 D6us 99,99
snee level ¢
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