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The demand for gasoline in Algeria is a Economitric study for the
period 1987-2020 Using an autoregressive ARDL model
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Abstract: The purpose of this study is to try to read and analyze the state of
petroleum products in Algeria and to study the demand for gasoline during
the time period 1987-2020 using the autoregressive method for distributed
lag periods (ARDL), Where we dealt in this study with the presentation and
analysis of the statistics of oil derivatives and refining energy in Algeria, and
the results of the estimation model showed that the demand needs 5 years and
3 months to return to the equilibrium value in the long term after the impact
of the shock in the variables under study, changes do not affect Short-term
income in gasoline demand.
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Dependent VVariable: LDGA

Method: ARDL

Date: 10/26/21 Time: 19:41

Sample (adjusted): 1987 2020

Included observations: 34 after adjustments
Maximum dependent lags: 4 (Autom atic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): LAC LPGA
Fixed regressors: C

Number of models evalulated: 100

Selected Model: ARDL (2, O, 1)

Note: final equation sample is larger than selection sample

Variable Coefficient Std. Error t-Statistic Prob.*
LDGA(-1) 0.537094 0.172502 3.113558 0.0042
LDGA(-2) 0.272542 0.166128 1.640550 0.1121
LAC 0.188429 0.032492 5.799217 0.0000
LPGA 0.175995 0.085314 2.062901 0.0485
LPGA(-1) -0.193581 0.078973 -2.451223 0.0207
C -0.677054 0.203838 -3.321520 0.0025
R-squared 0.970218 Mean dependent var 4.034249
Adjusted R-squared 0.964899 S.D. dependent var 0.274699
S.E. of regression 0.051465 Akaike info criterion -2.937031
Sum sqquared resid 0.074163 Schwarz criterion -2.667673
Log likelihood 55.92953 Hannan-Quinn criter. -2.845172
F-statistic 182.4301 Durbin-Watson stat 1.844994

Prob(F-statistic) O0.000000

*Note: p-values and any subsequent tests do not account for model
selection.

Eviews 12 =t e stazel el slie] 0 2 jiall

540



slar}) ol zd) I gV 75 8 plsszly 2020-1987 & 2l 2l3 2ulys g5 (3 el o bl
ARDL a5,

7097.02 (6 by 2ad Jolas 0F >3 (2.0. HARDL 73 56 s mils o 0
Sy Y097 sy ) o b (3 20 o) ol adl s Al ) Sl OF om 1y
LS Gl U] Lok & & s 8,48 3 5adl OF b Ll pals e 3 s 2003
AT LS (& gime WY WSS 235t OF e i ay 0.0 51 s aslan| 2l O
& g Ol gl
rdishll sl 3 (Ardly 265 01 cUa Y ol i QMU LY 23 48 i pits 4.3

DAV 2558 sk p i 3 gdd ) Jla) (3 L LS ol ozt LSS dls OF L
09 3, Jsd) o LS™ Lslall sl 3 (2.0. THARDL e 5,01 claiy) ol 2a) 310

Jiskd il 3 ARDL2.0.1y £35¢ pis ot 109 o5, J g

Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.
C -0.677054 0.203838 -3.321520 0.0025
LDGA(-1)* -0.190364 0.050569 -3.764405 0.0008
LAC** 0.188429 0.032492 5.799217 0.0000
LPGA(-1) -0.017586 0.015832 -1.110783 0.2761
D(LDGA(-1)) -0.272542 0.166128 -1.640550 0.1121
D(LPGA) 0.175995 0.085314 2.062901 0.0485
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ARDBt Error Correction Regression
Dependent Variable: D(LDGA)

Selected Model: ARDL(2,0, 1)

Case 2: Restricted Constantand No Trend
Date: 10/26/21 Time: 21:46

Sample: 1985 2020

Included observations: 34

ECMRegression

Case 2: Restricted Constantand No Trend

Variable Coefficient Std. Error t-Statistic Prob.
D(LDGA(-1)) -0.272542 0.143862 -1.894467 0.0685

D(LPGA) 0.175995 0.056959 3.089830 0.0045
CointEq(-1)* -0.190364 0.029987 -6.348306 0.0000
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Prob. F(2,26 F-statistic | Breusch-Godfrey Serial
0.8221 0.197405 | Correlation LM
Prob. F(5,28) F-statistic | Heteroskedasticity Test:
0.5028 0.88713 Breusch-Pagan-Godfrey
Prob. F-statistic

Jarque-Bera

0.267467 2.637521

Eviews 12 =t e stazel el slae] o0 2 jaall
14l ARDL 73 paill JSKAI izl jlzt 7.3
@ dedsendl o SUL o 3 peadlly kel calor Y oledaald JSCA 1A W) Ll g
£ sl Jla) 1L L jlas) plasiul o U3 iy e (3 RIS i ol e )
Al 3o ol ol WS g et Lty (CUSUM) a1l o513
(464-463 cl=iz) 2018 (0 s, Sy (CUSUMSQ,

543



ol B e T opd s

Sadl Sla ol oS 6 gedl Loty Amgld) 1ol oS 3 6 gedl et 101 5, IS
Ayl

Eviews 12zl » e slazely Ul slas] o 2 jall
Sl ST g el Lty dnl ) Sl WS A ¢ el Ll il S
gl Al (3 23 5l O J sl (S8 oy Y05 &y ginn 3 9l s @315 4T LS5 Al 1
s s ol Ol Y sl
a4
Lall 5 yu el ol el 2014 ale 3 2l Ll ol (slid) olgel 3
el e alas¥l ded)y Bl Gall AN milad ddly L Blslasdl  gladd S ol
lall e il sdn 35 Sy el el £ LY sladV) 318 il 3AS 18
ot el Ul oz g ail) o) J gl ST o e A e il s 8 e T e
3 Blall o 5l s Ul SdoY) ods 214 ey L 2pslasiVly dpelazs Y1 olsS_oY)
o F) e B e gl a0l elan Y1 ol U SIS 35 b plisaaal 3O
ol 3yl el ) b g i) Slban Y1 o 38 ol sds W ey
Dt olE) 5 gy L Y1 2l b B L)
NEE 3 SV PNV [y FRCHFYEINUE gt [ W, TSN /1 S RNV P I
Joroll Lo g i) sl e s me ) il o dt e o ) il s sl

544



slar}) ol zd) I gV 75 8 plsszly 2020-1987 & 2l 2l3 2ulys g5 (3 el o bl
ARDL a5,

o 3 el el Yl o a3 SN 58 Sl W et L J W) 340 sy s 54
€8 n enlin 3, 5la Uny g ol Ul OV 23 sadl il 18 ol padl) o onjle gl Jles) ¢
Sl ) Gy OWE e Wiy el el A e M (end) o il

b ez gl (e Ul OF () a5y 5 5mdlly 33 50 Wl e 2 21 )
Tl s o 4313y Sl 5 U]zt & ol 2550 aad) SN e %0 19.03
Vo0l s sall de e i a g Al 2 Sl padl Rl S e dead) sal) (3 250 )
o S ol 5 b ) e Sl (3 el gl e el 3 o) S
Al 3ol Bl & gas L] Ol g sy skl gl
el a5
ol gl
oyl . EVIEWS plisizil g3bagyl old) olwls) (2011) | oy des Wi 1
LU oS s 1o Y
NI
(2016 —— 1970y 5 2l I 1340 3 Uladl wlsaz. (2018). pll 45 Sy 2
, 431471 _1t) deal> ol Ardl. 2346 50 3
ol QLY Sty Syl JB ) oy deed) B U L2018y L 2 oL 3
iz (VAR gl jladV aesl i plasanly (2016-1990y: 20 #1541 @ ol JW
92-68 ((sslasyl EL
qE PARTY
ARDL a6 0 4 1 ol gomeild 3 a2 2mgan. (2019, 00 50, & 0, 4yl 4
by Sl Eviews V. 10. 12, e 2.5 10l )5 3lasVl oldl olighs 48

545



ol B e T opd s

Y Lo 337y Zasiial] bl b 3 B 2oy (5L YI el liher g 31
ety oy el ST s 2 e PP 1-33). JLarYly

:,ULSS
. 2020 =Y s piadl 0. (2020). S g3 L) 5508l 2y o)) jUasYS Adain 5

WWW.OPEC.Org Lol 5 dall J gl dafore dafore iy 54l .6

WWW.0apecorg.org laill 5 ,uuall 2yl Uil Lubie Ul 346 .7

i o] Gl gt gl (g pitd] Jipdl o 5 N (2021, 1 T 10y asUall 5055 .8
rperllly AUl 5,055 o 2o iVl ¢ S/ B P SV P S Py
https://www.energy.gov.dz/Media/galerie/question_orale_mr_djag

hdali_mustapha_finale_602e4d6a4fa84.pdf

oole ) e 55221 jleal) i) oo 23435 (2021, 5 5710y 2 1 40 LY 28T 9
g A Y A STy e S i) L il e ST Ay
https://www .aps.dz/ar/economie/106201-2021-05-08-16-43-55

546



