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Abstract: This paper examines a disaggregated import demand model for Algeria using time
series data for the period 1980-2014. An Autoregressive Distributed Lag (ARDL) modeling
process is employed to capture the effect of the most important macroeconomic determinants on
import demand.

The empirical results show that a long run cointegration relationship between the variables. And
there is a positive relationship between the demand for imports and gross domestic product per
capita, petroleum exports, real effective exchange rate, and relative price index and inversely
with the customs duties.

Key words: import Demand, Algeria, Auto Regressive Distribution Lag model.
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