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An econometric study of the impact of imported inflationary pressures on Algerian imports during the period

(2000-2021) using the ARDL method
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Abstract:

This study aims to investigate the relationship between inflationary and imported pressures and the
value of Algerian imports. The study uses annual data for the period (2000-2021), in order to reduce its
continuous negative effects on the purchasing power of the Algerian citizen. The results of the unit root showed
that all variables are stable at the first difference, and the results showed that there is a short-term and
statistically significant integration relationship between imported inflation and the value of Algerian imports, and
the non-significance of this relationship in the long term.
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-3.67 -4.64 -3.02 -4.82 -3.65 -5.56 -3.02 -6.20 (Ism) g1l a1l Jaae
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F-Bounds Test Mull Hypothesis: Mo levels relationship

Test Statistic Value Signif. (0} 1(1)
Asymptotic: n=1000

F-statistic 6.192272 10% 237 3.2

K 3 5% 279 3.67

2.5% 315 408

1% 3.65 4 66
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Dependent Variable: IMP

Method: ARDL

Crate: 08/05/23 Time: 0754

Sample (adjusted). 2001 2021

Included observations: 21 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (2 lags, automatic): I1SM IM EXD
Fixed regressors: C

Mumber of models evalulated: 108

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

Maote: final equation sample is larger than selection sample

Variable Coefficient Std. Error t-Statistic Prob.*
IMP(-1} 0.9928001 0.056447 1768030 0.0000
=M 0.358261 0.432975 0.827441 0.4202
it} T.O070988 2084832 3.391634 0.0037
EXD -0.044168 0047164 -0.936471 0.3630
C -1.719881 5591314 -0.3075949 07624
R-squared 0.9583846 Mean dependentvar 36 87838
Adjusted R-squared 09423558 3.D. dependentwvar 14 63778
S.E. of regression 3.37189968 Akaike info criterion 5. 442044
Sum squared resid 176.3551  Schwarz criterion 5.690740
Log likelihood -52.14147  Hannan-Guinn criter. 5.496018
F-statistic 9319690 Durbin-Watson stat 2404785

Prob(F-statistic) 0.000000

*Mote: p~values and any subsequent tests do not account for model
selaection.
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ARDL Error Correction Regression
Dependent Variable: D{MP)
Selected Model: ARDL(1, 0, O, O)
Case 2! Restricted Constant and Mo Trend
Date: 08/05/23 Time: 0755

Sample: 2000 2021
Included observations: 21

ECM Regression
Case 2: Restricted Constant and Mo Trend

Wariable Coefficient Std. Error t-Statistic Frob.

CointEql-1)* -0.001999 0.000321 -6.221069 0.0000
R-squared 0636672 Mean dependentwvar 1.238801
Adjusted R-squared 0636673 S.0O. dependentvar 4 926408
S.E. of regression 2969470 Akaike info criterion 5.061092
Sum squared resid 176.3551  Schwarz criterion 51108231
Log likelihood -52. 14147 Hannan-Quinn criter. 5.071887
Durbin-Watson stat 2404785

* p~value incompatible with t-Bounds distribution.
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(2021-2000)

Levels Equation
Case 2: Restricted Constant and Mo Trend

WVariable Coefficient Std. Error t-Statistic Prob.
ISH 179.2380 5116.163 0.035034 0.9725
I 3537.613 100003.9 0.035375 0.9722
EXD -22.097049 G32.3611 -0.034944 0.9726
c -360.4557 24594 31 -0.034564 0.97249

EC=IMP - (179.2380%15M + 3537 .6132*IM -22.0971*EXD -860.4557 )
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5
Series: Residuals
Sample 2001 2021

4 Observations 21

;. Mean 2.07e-15
Median 0.606694
Maximum 4.422818

2 Minimum -6.368652
Std. Dev. 2.969470
Skewness  -0.487158

11 Kurtosis 2.326075

0 Jarque-Bera  1.228033

J 6 5 4 3 2 4 0 1 2 3 4 5 Probablllty 0.541173
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Breusch-Godfrey Serial Correlation LM Tast

F-statistic 0795819 Prob.F(2,14) 0.4706
Qbs*R-squared 2143738 Prob. Chi-Square(2) 0.3424
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ARCH Test slas¥l bl (il jlas ! :(07) 03y Jouz!

Heteroskedasticity Test: ARCH

F-statistic 0.359140 Prob. F(1,18) 0.5565
Obs*R-squared 0.391238 Prob. Chi-Square(1) 0.5316
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