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Abstract:

The objective of the study of this subject was to highlight the most
important determinants of Algerian imports in the period 1980-2017.
According to ARDL model, future developments in the imports of Algerian
goods and services are based on local development programs and plans.
And current developments are based on local development, production
capacity and competitiveness, as well as oil export revenues. It is therefore
important to plan effective strategies for diversification and development of
local production, and the investment environment and liberalization of the
economy must be improved in front of foreign investors, to raise the
productive capacity and competitiveness of the local product.

Keywords: Algeria's import function, Determinants of Algeria's imports,
Imports of Algeria, ARDL model.
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Akaike Information Criteria (top 20 models)
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LDl 006145 DO0R 03041 02592 '
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Dependent Variable: LIMP

Method: ARDL

Date: 03/0419 Time: 11:19

Sample (adjusted): 1981 2017

Included observations: 37 after adjustments

Maximum dependent lags: 1 (Automatic selection)

Model selection method: Akaike info criterion (AIC)

Dynamic regressors (1 lag, automatic): LGDP LFDI LDI LEXP LIMPUY
LREX LINF

Fixed regressors: C

MNumber of models evalulated: 128

Selected Model: ARDL(1,1,0,1,1,0,1,0)

Wariable Coefficient Std. Error t-Statistic  Prob*
LIMP{-1) 0.463572 0.160243 2.892925 0.0080
LGDP -0.534670 0.347686  -1.537798 0.1372
LGDP(-1) 0.664085 0.318059 2.087866 0.0476
LFDI -0.003297 0.002717  -1.213632 0.2367
LDI 1.170647 0.168808 6.934788 0.0000
LDI{-1) -0.739883 0.211779  -3.493649 0.0019
LEXP 0.254087 0.120288 2112180 0.0453
LEXP(-1) -0.313413 0103451 -3.029585 0.0058
LIMPUV 0.081203 0.090877 0.893548 0.3804
LREX 0.292548 0.168795 1.733142 0.0959
LREX(-1) -0.363933 0.153889  -2.364910 0.0265

LINF 0.014834 0.028617 0.518364 0.6090

c 0747625 1727432 0.432796 0.6690
R-squared 0.999054 Mean dependentvar 27.22225
Adjusted R-squared 0.998580 S.D.dependentvar 1.627771
S.E. of regression 0.061331 Akaike info criterion -2.475221
Sum squared resid 0.090276 Schwarz criterion -1.909222
Log likelihood 58.79158 Hannan-Quinn criter. -2.275680
F-statistic 2111.228  Durbin-Watson stat 2170342

Prob(F-statistic) 0.000000

*MNote: p-values and any subsequent tests do not account for model

ARDL Errar Correction Regression
Dependent Variable: DILIMP)

Selected Model ARDL(1,1,0,1,1,0,1,0)
Case 2 Restricted Constant and No Trend
Date: 030419 Time: 11:27

Sample; 1980 2017

Included obsenvations: 37

ECH Regression
(Case 2 Restricted Constant and No Trend

Variable Coeficient St Emor  tStatisfic  Prob

DILGDP) 054670 0161333 334080 00029

DILDI) 1170647 0108821 1075750 0.0000

DILEXP) 0254067 0067689 4118490  0.0004

DILREX) 0292546 0097348 3005160  0.0061

CaintEq(-1)* 0536428 0091351 5872154 0.0000
R-squared 0.857999  Mean dependentvar 0130786
Adjusted R-squared 0.840249 5. dependentvar 0132889
SE. ofregression 0.053114  Akaike info criterion 2907653
Sum sguared resid 0.090276  Schwarz criterion -2 GB9961
Log likelihood 58.79158 Hannan-Quinn criter.  -2.830007
Durbin-Watson stat 2170342

* pvalue incompatible with -Bounds distribution.
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Correlogram of Residuals

Correlogram of Residuals Squared

Date: 03/04119 Time: 11:32 Date: 03/0419 Time: 11:31

. Sample: 1980 2017
Sample: 1980 2017 N
Included observations: 37 Included obsenvations: 37

Q-statistic probabilities adjusted for 1 dynamic regressor

! ! ! y .
Autocorrelalion _ Partial Correlation AC PAC Ostal Prob Autocorrelation  Partial Correlation AC  PAC O-Stat Prob*
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Probabilfies may not be valid for his equation specificaton *Probabilities may not be valid for this equation specification.

White Las | Glgd! uiles las |
Heteroskedasticity Tast White Helroskedastc Test ARCH
F-stafistic 1463502 Prob. F(12.24) 02058 bt U7 P e 140

(bs*R-squared 1563490 Prob. Chi-Square(12) 02085 ‘
Scledeqanedss  ATe00 PonChisquaetiy)  ooeep | OosTesquard o OTATIZA Proo CnSouaff) 03691

z3geill Slelae Ayl it L

55 14
12
o T
.
0
5
o T
02]
15 rrrr 11T 04 L L L L L L
94 9 9 00 02 04 06 08 10 12 14 16 94 9 98 00 02 04 06 08 10 12 14 16
— CUSUM - 5% Significance ‘ ‘ — CUSUM of Squares ——— 5% Significance

EViews 10 zoliy cilayia: yiuall

86



