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Abstract:

The interest in non-oil exports and their development has become a matter of great
importance, especially after the oil crises that Algeria experienced sincee the eighties
of the last century, Therefore, through this study, we attempted to assess the impact
of imports on non-oil exports in Algeria covering the period from 1990 to 2022, using
the Autoregressive Distributed Lag (ARDL).

The results of study concluded that there is a significant and positive relationship
between the variables, in wich the imports positively affects the non-oil exports over
the long and short term .

Keywords: Imports, non-oil exports, Autoregressive Distributed Lag (ARDL).
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20.78718
Median 23.78476
22.6691
Maximum 66918 24.75884
.. 19.47499
Minimum 22.76231
0.802754
Std. Dev. 0.740644
0.238457
Skewness -0.051516
2.206679
Kurtosis 1.281602
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Probability
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Sum
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Sum Sq. Dev.
33 33
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Gy e | il 07 Jgur

UNIT ROOT TEST TABLE (PP)
At Level
LNEXHH LNIM
t-Statistic 1.2259| -0.8372
With Constant Prob. 0.9976 0.7947
no no
t-Statistic -3.2574| -1.2981
With Constant & Trend Prob. 0.0917 0.8703
* no
t-Statistic 3.6845 1.3502
Without Constant & Trend Prob. 0.9998 0.9523
no no
At First Difference
d(LNEXHH)| d(LNIM)
t-Statistic -8.9929| -4.4658
With Constant Prob. 0.0000 0.0013
**k* **k*
t-Statistic -12.5896| -3.7436
With Constant & Trend Prob. 0.0000 0.0351
**k%k *k*k
t-Statistic -5.6559| -4.1000
Without Constant & Trend Prob. 0.0000| 0.0002
**k* **%k*
UNIT ROOT TEST TABLE (ADF)
At Level
LNEXHH LNIM
With Constant t-Statistic -0.1739| -1.5382
Prob. 0.9321 0.5005
no no
With Constant & Trend t-Statistic -4.0320| -3.6646
Prob. 0.0180 0.0435
*%* *%*
Without Constant & Trend t-Statistic 1.5268 1.5723
Prob. 0.9659 0.9687
n0o n0
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At First Difference
d(LNEXHH)| d(LNIM)
With Constant t-Statistic -6.0576| -4.4346
Prob. 0.0000 0.0014
**% **%*
With Constant & Trend t-Statistic -6.0717| -2.2071
Prob. 0.0001 0.4682
*kk nO
Without Constant & Trend t-Statistic -5.6256| -4.0341
Prob. 0.0000 0.0002
*kk *k*k

Notes: (*) 10%; (**) 5%; (***) 1%. And (No) Not Significant.
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(F-Bounds Test) 5514

ol el 3 L Y1 s il s S

bounds test | mits :08Jgux

K dall ot padl sue Lo P (|
1 4.727531 isle~ F
L1 Y ok LO 31 o
3.757 3.223 %10
4.53 3.957 %5
6.48 5.763 %1
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Y sk apedl i @l 09 Jgasr

dd oY) t Lile>Y) Jolal k)
0.0000 11.05789 0.0718472 LNIM
0.0380 3.309902 3.500541 C
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skl =V 3 akeadl e chlall e olg) 5B L sl O Al s e e OF LSs
W ot coldl > g 0.07185 5 akidl po clpslall by susly samg Slslll plis) Of e
ki) pe lslall e

sl Y § isedl ot

(ECM Regression) pedl =Y & g3sad) puis gitls 1109040

Dependent Variable:
LNEXHH
Variable Coefficient | Std. Error | t-Statistic Prob
D(LNEXHH(-1)) -1.732288| 0.442411| -3.915561| 0.0018
D(LNEXHH(-2)) -1.718815 0.374081 -4.594765| 0.0005
D(LNEXHH(-3)) -1.416961| 0.413470| -3.426995| 0.0045
D(LNEXHH(-4)) -0.675372 0.316356 -2.134845| 0.0524
D(LNEXHH(-5)) -0.489550 0.243950 -2.006761| 0.0660
D(LNEXHH(-6)) -0.054507 0.178932 -0.304622| 0.7655
D(LNIM) 1.216598 0.350367 3.472357| 0.0041
D(LNIM(-1)) 1.044541|  0.555867 1.879122| 0.0828
D(LNIM(-2)) 0.862575 0.453365 1.902605| 0.0795
D(LNIM(-3)) 0.688467 0.501972 1.371523| 0.1934
CointEq(-1)* 1.300269|  0.321426 4.045310| 0.0014
R-squared 0.763105 DW 2.202751
Adjusted R-squared| 0.605175

Eviews 12 zib; oz Jo slasyU 2l slasl e 2 yuaall
il sla) Ogs syl OF LS Eviews12 olr sl Uiyy oSl Joudl s s e
sleze) Sy aleam] Yo 13 b ULy 905 & mgandd Wkt iz o BT 25 0.0471 Ledlex|
OF 3l =1 (3 Lagin 3 b ety g alaid) 6 lpslall jeid (solasl Ll 3 Leds

39 6.216598 © abaid) jb wlpslall miy say sdmg o)l plis))
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LM Test, Lagrange ) ,les| @b o &3y dSal) oda ssmy aJlans)ylas] ke Corsp
.(Multiplier

Y a3 Of Ly (Prob.F(2,12)=0.8414 Y1 i of s e SURCIEE N E
LY s sgmg pde Laslin 3 (HO) 2800 2081 L5 aseg tigin p8 » QWL 205 0 55T
L LY e sgme Je U (HT) dbad 2000800 25y o) o 1)

S W) s obal Jgddl

(LM Test) gl bloYl allan jlas] mits 1110504

F-statistic 0.175470 Prob. F(2,12) 0.8414

Obs*R -squared 0.803849 Prob. Chi-Square(2) 0.6690
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. (Heteroskedasticity Test: AR CH)

bl Jgadt (3 s W) @l ledana] Say

(Heteroskedasticity Test: ARCH) bl pie jlas) wits 1120504

F-statistic 0.381511 Prob. F(1,23) 0.5429
Obs*R -squared 0.407920 Prob. Chi-Square(1) 0.5230
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Al (HT) abadt 2080 Liy bl (0l s9mg pite sl ) (HO) 2a0) 20800 235
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-0.3 -0.2 -0.1 0.0 0.1

0.2

Series: Residuals
Sample 1997 2022
Observations 26

Mean 2.74e-15
Median 0.017328
Maximum 0.203687
Minimum -0.313745
Std. Dev. 0.146863
Skewness -0.648230
Kurtosis 2.611885

Jarque-Bera  1.984062
Probability 0.370823

Eviews 12 ziby o2 Jo sbasVU 2l slas) o anlall wsdl jLasl 107 (Sl

cak Bera & Jaque adtas) 203 of LS odlel (Sl 3 Boeishl jlas Y il Ll 3 o

Lok Lol 555 Blad) 0L Joall Lad JWbg Y03 dgiall nn G55 29 0.370823
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Gims Lis T 39ad 213 485 SUL) OF W rian oDlel Sl (3 Biosl) il PO o

oF bl Cadb V4] St of LY e 2020 4 2015 b saxald sl climal, %05 i sins
oda IO Aol o Aadll Aulidl ] oy Miag elS dm a2 A sgadl e 0S nle ST 5gudd
3 Rl dlag misadl (3 JSor i e Y wh ) S JWy cene sl lalsl ST 354
Short Run ) w31 5. ol «o (Long Run Coefficients) 1.1 aksb ol il

.(Coefficients

Ramsey RESET s ;L.

Ramsey RESET x| s :13J 544

Value| Probability

t—statistic 1.530907 0.1517
F-statistic 2.343678 0.1517
Likelihood ratio 4.638468 0.0313

Eviews 12 zib, oz Jo slasyU 2l slasl e @ yuaall
el Jpidt 3 aasdl ) s ey ) UL Bl dxaal) e s Blane las] ga
Cyose isadl Ob JsE JWby %05 asall s oo ST (Prob=0.1517) sty of L
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(Error correction model ECM)lad- pooeas Jolae g guits 114 gu)

ECM Regression
Case 2: Restricted Constant and No Trend
Variable Coefficient | Std. Error | t-Statistic Prob

DINEXHH(-1))| -1.732288| 0.442411| -3.915561| 0.0018
DINEXHH(-2))| -1.718815| 0.374081| -4.594765| 0.0005
DINEXHH(-3))| -1.416961| 0.413470| -3.426995| 0.0045
DINEXHH(-4))| -0.675372| 0.316356| -2.134845| 0.0524
DILNEXHH(-5))| -0.489550| 0.243950| -2.006761| 0.0660
D(ILNEXHH(-6))| -0.054507| 0.178932| -0.304622| 0.7655
D(LNIM) 1.216598| 0.350367| 3.472357| 0.0041
D(LNIM(-1)) 1.044541| 0.555867 1.879122] 0.0828
D(LNIM(-2)) 0.862575| 0.453365 1.902605| 0.0795
D(LNIM(-3)) 0.688467| 0.501972 1.371523| 0.1934
CointEq(-1)* 1.300269| 0.321426| 4.045310| 0.0014

Eviews 12 zib; oz Jo slasyU 2l slasl e @ uaall
o= el Gl 3 B L Je [0 -] oy jsasy e 058 Gl et Bolee fon
Jolea OF o3 Jpdt il Y g cfootadl o 4] e iy ool ol o jlsne i5
Sy pby bl by sl idse pé 2ad ay (Coefficient= 1.300269)Cosr s momsad
s ob Jsih Se ¥ QWb (Prob= 0.0014) %5 asald yies oo B jLas ) ang O jlasly
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R -squared 0.959577 Mean dependent var 21.04546
Adjusted R -squared 0.922264 S.D. dependent var 0.730462
S.E. of regression 0.203662 Akaike info criterion| -0.037857
Sum squared resid 0.539217 Schwarz criterion 0.591192
Log likelihood 13.49214 Hannan-Quinn criter. 0.143287
F-statistic 25.71663 Durbin-Watson stat 2.202751
Prob(F-statistic) 0.000000

Eviews 12 zib, oz Jo slasyU 2l slasl e @ uaall

LBV ad¥sg m3sedl dgian jlar) s Jld 1ot

Adjusted R- Juall sl Jolee OF L3 el Jgad) (3 b ol I s

LI 9092.23 4y alaidl 5 olslall 3 Sld) it @3l OF gn \iay squared=0.922264

LS ol w1 Olprte Lo akeddl b olplall Ol o %07.77 sV 22l ad)

Prob(F- st andll o ST (F-statistic=25.71663) asta~yl aad) of Laf La>

(H) pasdl (2,8 ass Wby (Y05) (o ail) asall (ssis oo BT alaz=Yly statistic) =0.000

Jebdl (3 ade slaze¥l K6 gadlan] dsime 53 Z3sad) Of uSh U (H) bl o8 iy
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— Paulet (Jean — Pierre), Dictionnaire d’économie, Eyrolles, Paris, 1992.
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