902 -882 (a <(2023) 01 :sxall / 23aaal)

Agiluiy) aglal) Alaa

4812 panally Apaliai®y) clasaall G Sl B cilagll do callal)
ARDL zgia aladiuly 2020-1990 580 4uald 4

The demand for imports in Algeria between economic and
demographic determinants
Standardized study for the period 1990-2020
using the ARDL method

2 -
‘ﬁ‘kem‘

o5l el 2o

abdelhakim.guellouh@univ-biskra.dz «( i) 88w pad deaa daals !
hichem.talhi@univ-biskra.dz «(Jiall) 5:Su jas tess daals’

2023/06/18 : ) ss

2023/06/12 :dsdl &l 2023/02/19 55N )l

Abstract:
This study  targeted the
determinants of import demand in

Algeria with an analysis of the basic
elements that characterize its economy
during the period 1990-2020, and three
macroeconomic variables were identified
in addition to the population growth rate
variable. The study used the ARDL
methodology, and the results indicated
the impact of these variables on imports
in Algeria. The long term, so the state can
rely on it to make strategic economic
decisions.

Key words:Import demand,
determinants, Algeria, population.
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41 £ sasall g dalaiBy) clasaad) G 1) B cla gl e cathal)
ARDL g4 pladials 2020-1990 538U Al 4 4

a8

(AD*T) Jlaniadly Asiagl) Jedled 4 i L3310 :(01) Jgaad)

) st-différence 1 Js3 i) Level giwa) )

. i

e slad g bl | aladg cul | kG cul | alad Gew ol | oladg Lih ’

I 0.0015 0.8288 0.0091 0.9470 0.2203 0.4204 Prob LN M

M -3.376030 -1.428585 |-3.720692 |1.296290 -2.770579 | -1.698950 t-Statistic

10 0.0000 0.0000 0.0000 0.1093 0.0000 0.0016 Prob LN EX

® -9.348747 -8.863596 |-9.353000 |-1.563428 -7.245560 | -4.397067 t-Statistic :
0.0000 0.0037 0.0005 0.9251 0.7675 0.8585 Prob .

I -4.577335 -4.736950 |-4.868561 | 1.096097 -1.603759 |-0.589914 t-Statistic LN GDP

10 0.0037 0.6625 0.0436 0.3675 0.0006 0.0001 Prob LN PP

©® -3.052272 -1.826671 |-3.047261 |-0.782102 -5.518446 | -5.570420 t-Statistic

I 0.0285 0.1326 0.1424 0.9073 0.9995 0.3395 Prob LN

o -2.208453 -3.067312 |-2.431207 |0.967544 0.798300 |-1.873337 t-Statistic| GNP-P

Bounds )éljidial) Jal€ill JU5a) :(02) Jgaad)

(Test

Levels Equation

Case 2: Restricted Constant and Mo Trend

wariable Coefficient Std. Error t-Statistic Prob
LMNEX -0.458679 0.145208 -3.158771 0.0134
LNGDP 0.707556 0.159323 4.441022 0.0022
LNPP 0.993733 0.162014 6.133631 0.0003
LMNGNP_P 1.128369 0.350633 3.218091 0.0123
-16.67495 2169842 -7.684868 0.0001

= LIMM - (-0 4587 LMNEX + 0.7076"LNGDP + 0.9027 LMPP + 1.1284

FLMNGMNP_P -16.6750 )

jounds Test

Mull Hypothesis: Mo levels relationship

st Statistic walue Signif. 10y 161y
Asymptotic: n=1000
statistic 5.411556 10% 2.2 .09
4 5% 2.56 3.49
2.5% 2.88 3.87
1% 3.29 a7
ual Sample Size 27 Finite Sample: Nn=35
10% 2.46 2.46
5% 2.947 4.088
1% 4.093 5532
Finite Sample: n=30
10% 2.52 3.56
5% 2058 4223
1% 428 5.84

N SLas) £(01) Js
o) Al gz dgal

ation Criteria (top 20 models)

ARDL(
ARDL(
ARDL(
ARDL(
ARDL(
ARDL(
ARDL(
ARDL(
ARDL(
ARDL(
ARDL(
ARDL(
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Okl oafilad JLE3) :(03) Jgaad)
(Heterpskedasticity)s Usi¥)

Heteroskedasticity Test: ARCH

Ladl :(02) Jsa)

ne-Bera 2|5

Series: Resiovals
Sample 1994 2020

Fstatistic 0.034633  Prab. F(1,24) 08539 Observators 27
Obs*R-squared 0.037465  Prob. Chi-Square(1) 0.8465
Nean 23764
Neden 0002103
Aol Aadudl) By [LEd) :(04) Jgaad) B Vol QIE5
. . Minimum 0065053
(LM Test, 7 S0 OISR
Skewness 0151310
Breusch-Godfrey Serial Correlation LM Test: [ Kutoss 2080476
F-statistic 8.664544  Prob. F(26) 0.0170 B Jquedera 103403
Obs'R-squared 20.05588  Prob. Chi-Square(2) (.0000 ﬂ Probablly 0530363

1
o nn nnd 004

|
i) Toaal # Tl pati :(05) Jyadl Sl

Selected Model: ARDL(4,

Sample: 1990 2020
Included observations: 27

ARDL Error Correction Regression
Dependent Variable: D(LNM)

1,2,3,4)

Case 2: Restricted Constant and No Trend
Date: 12/17/22 Time: 00:01

ECM Regression
Case 2: Restricted Constant and No Trend

Variable Coefficient ~ Std. Eror  t-Statistic ~ Prob.
D(LNM(-1)) 1.075590 0203951 5273764  0.0008
D(LNM(-2)) 0270355 0120333  2.090374  0.0700
D(LNM(-3)) 0307056  0.115844  2.650604  0.0292
D(LNEX) 0427685 0191452 -2.233902  0.0580
D(LNGDP) -0.054583 0145488 -0.375173  0.7173
D(LNGDP(-1)) 1266233 0272577 -4.645410  0.0017
D(LNPP) 9537069 2001225 4765615  0.0014
D(LNPP(-1)) 6424471 3372739  -1.904823  0.0933
D(LNPP(-2)) -6.223220 2305794 -2.698949  0.0271
D(LNGNP_P) 2896624 0664800 4.356545  0.0024
D(LNGNP_P(-1)) 1460779 0626360 2332171 0.0480
D(LNGNP_P(-2)) 2076663 0581334 -3.572236  0.0073
D(LNGNP_P(-3)) 2081637 0626490 -3.322695  0.0105
CointEq(-1)* -2.554348 0323070 -7.906495  0.0000
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25

-5.0

75

-10.0

2013

| L) :(03) Je
CUSUM 3|51 535laal

2014 2015 2016 2017 2018 2019 2020

cusum 5% Significance

hall L) 1(04) Jsad
Alsall cilayyal Baglaall

s 2016 2017 2018 2019 2020

UM of Squares 5% Significance
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