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Abstract:

competitive and stable real exchange rate plays a significant role in improving the
competitiveness of non-oil exports, The study aims to estimate the impact of real
effective exchange rate variation on non-oil exports in the short and long run using
ARDL model for the period (2000-2017) in Algeria. The results reveal that there is no
significant statistical impact of real effective exchange rate variation on non-oil exports
in both short and long run. The study recommends to stabilize exchange rate, increase
productivity in non oil sector and improve the structure of the export incentive system
in order to boost the competitiveness of non-oil exports.
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ARDL Cointegrating And Long Run Form
Dependent Variable: LRNHEX

Selected Model: ARDL(1, 0, 0)

Date: 10/28/17 Time: 19:18

Sample: 2000Q1 2017Q2

Included observations: 67

Cointegrating Form

\Variable Coefficient Std. Error  t-Statistic Prob.

D(LREER) 0.299458 0.975441 0.306997 0.7599
D(LROIL) 0.317999 0.171628 1.852838 0.0686
CointEq(-1) -0.341320 0.088593 -3.852674  0.0003

Cointeq = LRNHEX - (-0.3307*LREER + 0.7755*LROIL + 2.6335)

Long Run Coefficients

Variable Coefficient Std. Error  t-Statistic Prob.

LREER -0.330698 1.322685 -0.250020 0.8034
LROIL 0.775457 0.187410 4.137750 0.0001
C 2.633460 6.611705 0.398303 0.6918
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