sz o ol 5 Clogs plews " il G galati¥l geill e Silsylgll

Julxs 22018 -1980) BAat1 M5 slizdl § galaid¥l guaidl e ilaylgll 3
cwlid

Impact of Imports on Economic Growth in Algeria during the period (1980-
2018) : An Econometric Analysis.

lags plew
angel-siham90@hotmail fr . 51521 « 3ol ol Aasl

92 (n plw
s.bendjeddou@centre-univ-mila.dz . yil3=)) (U bzl 38U

2021/01/01 : paddl feyls 2020/10/03 :Jg4all gyl 2020/07/01 :Jluy¥! fesys
Ldag sl A wY]) M) Lilacimts 3y lo N L5 goto old (] dstoed] A8 y9)) oin bty
el F psaled dpiis plaseiwly 2018 -1980 siil] M5 ilizd! F soluaid ¥ said] e (4ol ls
O o JolST AMe 359 oo i diS i) milii (VECM) Lhi)] mumsai dadly il LolS/
O e Lyl i) wilis i S LS 2 Lal) A5 1] @il Miao soluaid ¥ gailly ilsyls ) olisiiai
Iyl elidewls o golumid ¥ ghicll Loles ddllio el yilimll (P solaid ¥ gaidls oilsyls ) 15)Le
b e Livass I @ilidly Mias soluaid ¥ said] e dllasol ] 1y loll il G J) 45La¥ly cdellasell )

L2018 -1980 5,401

(VECM) [bit)] mymsai glads £yilizd] ¢ soliaid ¥ goill £ olyylsl) sdumlidd) Lol
Abstract:

This paper aims to measure the impact of imports with its three classifications
(consumer, intermediate and capital) on economic growth in Algeria during the
period 1980-2018 using the vector error correction model (VECM). The results show
that existence a relationship between import and economic growth, represented by
the GDP. The results of the estimate also revealed that the relationship of imports
to economic growth in Algeria was completely contrary to economic logic, with the
exception of capital imports, in addition to the impact of capital imports on
economic growth represented by the GDP over the period 1980-2018.
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Lags interval {in first differences) 1 to 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
Mo, of CE(s) Eigenvalue Statistic Critical value Prob.==
rMone = 0.238971 132.0341 47 85613 o.0000
At most 1 0.3283715 29 76046 29 79707 0.0505
At most 2 0199165 11.85075 15. 49471 O.1642
Al most 3 0.093523 Z.633026 2.841466 0.0566

Trace test indicates 1 cointegrating eqnis) at the 0.05 level
= denotes rejection of the hypothesis atthe 0.05 level
~*Mackinnon-Haug-Michelis (1999) p-values

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
Mo, of CE(s) Eigenvalue Statistic Critical value Prob.*>
Mone = 0.936971 1022737 27 .58434 o.00o00
At most 1 0.383715 17.90970 2Z1.13162 0.1333
Al most 2 0.199165 2217727 14.26460 0.3570
At most 3 0.093523 2633026 2841466 0.0566

Max-eigenvalue test indicates 1 cointegrating eqn(s) at the 0.05 level
= denotes rejection of the hypothesis at the 0.05 level

Eviews 10.0 éha:-% &AU‘;}.“ Sl 1yl

Ui emsas 73505 Slolas puuds .o

clalal (Spurious Estimates) Zasze lpaas J) g5 olwadll o AL LS 3929 )
lase) ummiad zigais s Lo gy cc¥olall J) Uasd) jlaie 28Ls) Ha¥ clasy duleg c8yuall syl
Oasass) 2 aighall AMall (o WS Uasll mumial zigad Lipo (resaiiy (26 .o 2007 Juall)
ol e T @y Aol bl 39,8 (rasatis) S Bruasll A8Mally (Huie) Bomd I3 Silmiie
(5539 L) B8 (p0 st

i LS Lol pmummins 3903 Lhpio 015559

AGDP. = & + B,AMC, + B, AMI, + B, AMK, + B AF,_, + &,

. e
s

J9¥ 3yall Jiey :A
L) LSl ot oo Buslg By 4ol Tl 2ad &gy
(SC (AIC Glirs s il 5811 (£9) Busly a5l 58 alusiuwly J2¥ dlghall &3lsall 28Mall sl
J JSadl
GDE, = 9576007 + 110.11 MC, — 198.21 ML, + 48.30 MK,
(6.51) (11.01) (7.63)
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(GDP) alsll Jstudl msblly Mias g3latd¥l gailly (MO) 48Mead) ilaledl G duayl 48Me 92 -
Slyledl Balsd couaaill G LuSe e 3929 pafs 3] (Golawd¥l shill Galle Lo ldas
Azl dlalesl g § gl ais copud @ad LSy
G2 Les (GDP) alsedl (s 1udl bl 3paze e 8,L¥) s (o0 (MI) Adau gl cilnyloll Bpane 3o o -
oo 0 e 93 L ol Jlly ilsmll § galass¥ el e 1 L) Gl sl Saylsll o
AN Silaylgdl s of Aaipall @lysball
B o e (GDP) alidl s ludl Wl Bpsie ae (MK) dllaweldl clsylsll Bpdte dmels caaas -
Bagur Shletlul 32 e BE Uy piay Sloylsll (o chiall 1igd cgoliaid ¥l @laill 3815, Lo sa9
AL A1) sl g e 1S o Lels oo
-3 485l I Vector Error Correction szl meomad glad dog

AGDE, = 49838.4 + 0.514AGDE_, + 0.058AMC,_, — 0.355AMI,_,

+ 0.397AMK,_,

(VECM) Lol mamsas plad lis 03 o) Jouxr

gty Sl de pus Jalae T- Statistic

Coint Eq1 -0.060 -2.361
c 4983841 2.347
AGDP,_4 0.514 3192
AMC,_4 0.058 0.358
AMI, 4 -0.355 0612
AMK, 4 0.397 1181

R? 0.3443

R 0.2385

F-Statistic 3.2357

(01) 3lll @ Aol uaadll milns e sl Ll slae] ge 2 yigall

©3; 589 « -0.060 &l 18 Jsoaitll Ao pus Jolao o ellasYl mumin z3gad @l IS (0 ity

gﬁéw‘a&dﬂ}ul&m‘jﬁbjla@“‘ﬂ&gwlQ},‘Jl)m‘ﬂoiéi‘blﬂlydéijqu
Ldyaiad @ ull 18 deiie godg Wl & 4ily (0.06 dwdy J2¥1 Bymall A8Ma)l D5 (ye Asiej B4
ol wlide 352 I a3 OF oSy Juz B8 Sus (29 (1/0.060= 16.66 i) (2 Leslss I a2y (K

parl] LBy sl Los Aplons laabie

saaMad!
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Sample (adjusted): 1982 20138

Included observations: 37 after adjustments
Standard errors in ( ) & t-statistics in []

Cointegrating Eq CointEq1
GDP(-1) 1.000000
MC(-1) -110.1108
(6.51728)
[-16.8952]
MIG-1) 198.2153
(11.0135)
[17.9974]
MEK(-1) -48.30338
(7.63165)
-6.22935]
(=3 -9576007.
Error Correction: D(GDF) D(Mc) Dy DMK}
CointEg1 -0.060689 0.010539 0.001444 0.001707
(0.00168) (0.00053) (0.00094) (0.00084)
[-0.36105] [ 20.0622] [ 1.54259] [2.02794]
DI(GDP(-1)) 0.514434 -0.070484 -0.071343 -0.046514
(0.16112) (0.05035) (0.08971) (0.08068)
[ 3.19286] [-1.39980] [-0.79531] [(0.57652]
DMCE-1)) 0.058121 0.009200 0.095377 0.113236
(0.16225) (0.0507 1) (0.09034) (0.08125)
[0.35821] [0.18143] [1.05581] [1.39372]
D(MIC-1)) -0.355994 -2.802084 0.588155 0.399337
(0.58124) (0.18165) (0.32361) (0.29106)
[0.61247] [-15.4260] [1.81747] [1.37203]
DMIK(-13) 0.397058 0.253398 0.156730 0.141937
(0.33613) (0.10505) (0.18715) (0.16832)
[1.18125] [2.41223] [0.83747] [ 0.84326]
c 49838.41 72819.85 17907.94 18780.90
(21226.3) (6633.56) (11818.0) (10629.1)
[2.34795] [10.9775] [1.51531] [1.76693]
R-sguared 0.344314 0.944689 0.575972 0.590557
Adj. R-squared 0.238558 0.935768 0.507580 0.524517
Sum sq. resids 1.47E+11 1.44E+10 4 S6E+10 3.69E+10
S.E. equation 68878.36 21525.56 38348.77 34490.89
F-statistic 3.255742 105.8940 8.421668 8.942511
Log likelihood -461.4111 -418.3764 -439. 7432 -435 8202
Akaike AIC 25.26547 22 93926 24.09423 23.88217
Schwarz SC 25.52670 23.20049 24.35546 24.14340
Mean dependent 106157.5 17855.00 25796.81 25672.66
S.D. dependent 78934.04 84933.55 54649.18 50019.24
Determinant resid covariance (dof adi.) 2.89E+36
Determinant resid covariance 1.43E+36
Log likelihood -1750.093
Akaike information criterion 96.11316
Schwarz criterion 97.33223
Number of coefficients 28
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