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Abstract:
This study aims to measure the impact of imports on non-oil exports in Algeria during the period 1990-
2022, using both the descriptive analytical approach and the quantitative approach by using the
Autoregressive Distributed Lag (ARDL) model. The study concluded that there is an inverse relationship

between the study variables, as Algerian imports do not affect non-oil exports during the short term of
the study.
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LM Test:
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(Heteroskedasticity Test: ARCH) (pliadl (udls pue jlasl e

(ARCH) ;Las | L oy 9 Lasddl us ol Ao e 48U olylas | Bue ¢l

Test: ARCH yLas| &l @i :(05) o8y Jouzd!
Heteroskedasticity Test: ARCH

F-statistic 2.039116 Prob. F(1,27) 0.1648
Obs*R-squared 2.036369 Prob. Chi-Square(1) 0.1536

Eviews12 maliy cila e (e clio (s Ll slae] oo 1yiall
o0 ST 23 .Prob F(1.27) 201648 2 (F) &llexs¥ Zesall ) (6) Jgumd! JM5 (pe sliadl yelas
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Jiskally
z3gedl S latnl (e AST a1 o0 (Ramsey RESET: Regression Error Specification Test): ;L e
Ayl Sl Bl Bapall Ledle oty 3laslly LasY 1 agdi duilios
Ramsey RESET Test ,Las| il :( 06) o3, Jprsel!

Specification: LNX LNX(-1) LNM C

Value df Probability
t-statistic 1.832308 19 0.0826
F-statistic 3.357353 (1,19) 0.0826
Likelihood ratio 4.881488 1 0.0271

Eviews12 zaliys cilayiee (de sleze¥l ot Ll slael (o 0 piuall
ST daall slag Prob F=0.0826 alleais¥l daall o) JI (06) 3y Joudl UM oo il pid
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:dlod) USadl 8 usse s LS HLasY) miln cily . Ja¥ 5uadll cladall ae J2X Abghll oladall
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AV Ssius o J3T (Prob(F =0.000 aidlais! g Adguzd) Lagall oo AST ((statistic=47.73787
dez zigedl O US55 A HT Ahud) dusyall Jeds HO Lyaiall dusyall (a8, ey Jldls (%5
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(X) wgmll zyls alpball pldl el e lapily (GDP M) alaiull olpiall pess gue 5Lasdy
Ol @y lda 9 R2 0.935504 = Juall syuetl) Jalasy =R 0.955520 Lola¥l Jalas Jeriud
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(b Lasd %5 YN Gatuny Jushall J2¥1 3 il JalSadl Aslae Jiass :ushall J2¥1 3

LNX = (-0.706339*LNM + 1.9847*LNGDP - 8.7038

Jsghadl Jo¥ § cMalall s gl :(07) o8, Joazd!

Levels Equation
Variable Coefficient Std. Error t-Statistic Prob.
LNM -0.706339 0.535909 -1.318020 0.2024
LNGDP 1.984618 0.662596 2.995214 0.0072
C -8.703801 2.378795 -3.658913 0.0016
EC = LNX - (-0.706339*LNM +1.9847*LNGDP - 8.7038)
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D(LNX) = -0.800763734423*(LNX(-1) - (-0.70633867*LNM(-1) + 1.98461817*LNGDP(-1) -
8.70380142))

( ECM Uasd! memsas Jolas) Jo¥1 8 ad A8Madl pods gulis :(08) oy Joux!!

ARDL Error Correction Regression
Selected Model: ARDL(2, 3, 2)
Sample: 1990 2022
ECM Regression
Variable Coefficient Std. Error t-Statistic Prob.
D(LNX(-1)) 0.538344 0.168221 3.200224 0.0045
D(LNM) -0.521585 0.216300 -2.411400 0.0256
D(LNM(-1)) 0.064006 0.292288 0.218981 0.8289
D(LNM(-2)) -0.479815 0.272627 -1.759972 0.0937
D(LNGDP) 1.986669 0.281804 7.049837 0.0000
D(LNGDP(-1)) -1.838089 0.478504 -3.841320 0.0010
CointEq(-1)* -0.800764 0.185219 -4.323339 0.0003
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Akaike Information Criteria (top 20 models)
—.18} } } ; ; ; I | | ‘ i i I I I } i } ;;
| [ |
L [ [ N AR AR A TR A [ I [
S N A S N B AR N S
| !
22 b
| I
[ [ R
Loa | b e e
R AR
[ \
-.26 | | | | | I v
R N R |
[ I B
-.28 | | v
I
I
--30 |
P
-.32 |
.34
N N N 8§ oo N oo o NN - eSS -
2 M =Y o NS D N M ' M M = N MR a2 2 2 M o A N R N < M o
N O 00 oA A F 0O 0o o < 0 oS S N
O O O O O O O O O OO0 o0 OO0 O DO oD D =D
O oo oooaoo O oo oooooaoaoo
o o £ o 0 o o oo [~ o O 0 o 0 o o o oc
<< < < < <t <€ << <t <€ <€ < <& << <& < < < < <

3

=
=
> e e dlare¥ly i) sluel e

7
(¢}
:
o

Q

t
[:

324




Sl @ adaiidl ue Slyaball e clsylell 5Y Aliloxty dyalatdl dulys

ARDL C.J}M : 2 pé) éal-U

Dependent Variable: LNX
Method: ARDL
Date: 06/29/24 Time: 12:39
Sample (adjusted): 1993 2022
Included observations: 30 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): LNM LNGDP
Fixed regressors: C
Number of models evalulated: 100
Selected Model: ARDL(2, 3, 2)
Note: final equation sample is larger than selection sample

Prob.* t-Statistic Std. Error Coefficient Variable
0.0019 3.571930 0.206493 0.737580 LNX(-1)
0.0143 -2.684268 0.200555 -0.538344 LNX(-2)
0.0752 -1.876951 0.277889 -0.521585 LNM
0.9628 0.047178 0.423502 0.019980 LNM(-1)
0.3594 -0.937976 0.579781 -0.543821 LNM(-2)
0.1276 1.589428 0.301879 0.479815 LNM(-3)
0.0000 6.081250 0.326688 1.986669 LNGDP
0.0024 -3.470095 0.644232 -2.235548 LNGDP(-1)
0.0040 3.246916 0.566103 1.838089 LNGDP(-2)
0.0019 -3.570686 1.951919 -6.969689 C
7.074325 Mean dependent var 0.955520 R-squared
0.754296 S.D. dependent var 0.935504 Adjusted R-squared
-0.206015 Akaike info criterion 0.191561 S.E. of regression
0.261051 Schwarz criterion 0.733916 Sum squared resid
-0.056596 Hannan-Quinn criter. 13.09022 Log likelihood
1.860012 Durbin-Watson stat 47.73787 F-statistic
0.000000 Prob(F-statistic)
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