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Abstract :

The Algeria, like many other countries, is
pursuing a set of strategies In order to upgrade
its exports, which is the most important
indicator of economic growth With a view to
eliminating monopolization and identifying the
effectiveness of such strategies To this end, the
study used annual data for a time series during
the period ( 1980-2016) The standard study
includes the stability test of time series Through
the stability test (test Augmented Decky Fuller
ADF ), Shared integration was detected using
the Boundary Approach Between GDP and
other variables of the study Finally, to estimate

the relationship in the long term using the self-
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ARDL Bounds Test

Date: 07/29/17 Time: 22:20

Sample: 1984 2016

Included observations: 33

Null Hypothesis: No long-run relationships exist

Test Statistic Value k
F-statistic 5.495914 4
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Critical VValue Bounds

Significance 10 Bound 11 Bound
10% 2.2 3.09
5% 2.56 3.49
2.5% 2.88 3.87
1% 3.29 4.37
Test Equation:

Dependent Variable: D(PIB)
Method: Least Squares
Date: 07/29/17 Time: 22:20
Sample: 1984 2016

Included observations: 33

Variable Coefficient Std. Error  t-Statistic Prob.
D(PIB(-1)) 2.345484 0.625887  3.747458 0.0046
D(PIB(-2)) 1.304649 0.396356  3.291611 0.0094
D(PIB(-3)) 0.522153 0.255903  2.040436 0.0717

D(INV) 0.083958 1.391960  0.060316 0.9532
D(INV(-1)) 4.547529 2.770426 1.641455 0.1351
D(INV(-2)) 4.961752 2.067716  2.399629 0.0399
D(INV(-3)) 3.535590 2.231976 1.584062 0.1476

D(TOT) -0.056794 0.160194  -0.354530 0.7311
D(TOT(-1)) 0.470711 0.222538  2.115196 0.0635
D(TOT(-2)) 0.844428 0.269363  3.134907 0.0120
D(TOT(-3)) 0.576779 0.226691  2.544337 0.0315
D(EXPO) 0.000369 0.000163  2.267087 0.0496

D(EXPO(-1)) -0.000222 0.000145 -1.530172 0.1603
D(EXPO(-2)) -0.000280 0.000132  -2.124062 0.0626
D(EXPO(-3)) -0.000327 0.000118 -2.783932 0.0213
D(TCH) -1.269506 0.673861  -1.883928 0.0922
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D(TCH(-1)) -0.237686 0.769032  -0.309072 0.7643
D(TCH(-2)) -1.722195 1.011134 -1.703231 0.1227
C 206.2137 101.5098  2.031465 0.0728
INV(-1) -2.959257 3.457962  -0.855781 0.4143
TOT(-1) -0.372060 0.247507  -1.503231 0.1670
EXPO(-1) 0.000599 0.000143  4.203897 0.0023
TCH(-1) -1.187126 0.339938  -3.492180 0.0068
PIB(-1) -4.319109 0.847771  -5.094662 0.0006
R-squared 0.912418 Mean dependent var -0.051515
Adjusted R-squared 0.688598 S.D. dependent var 19.74290
S.E. of regression 11.01720 Akaike info criterion 7.792055
Sum squared resid 1092.408 Schwarz criterion 8.880424
Log likelihood -104.5689 Hannan-Quinn criter. 8.158258
F-statistic 4.076575 Durbin-Watson stat 1.994578
Prob(F-statistic) 0.016925

(Eviews9.) cilajie o alaeYU il dae) (et jdaal)

ARDL @.«.L Ladg GS}.&.’J‘ BERF-E (06)95, Jou>
Dependent Variable: PIB
Method: ARDL
Date: 07/29/17 Time: 22:17
Sample (adjusted): 1984 2016
Included observations: 33 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AlC)
Dynamic regressors (4 lags, automatic): INV TOT EXPO TCH
Fixed regressors: C
Number of models evalulated: 2500
Selected Model: ARDL(4, 4, 4, 4, 3)

Variable Coefficient Std. Error t-Statistic Prob.*
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PIB(-1) -0.973625 0.276382 -3.522750 0.0065

PIB(-2) -1.040835 0.302902 -3.436213 0.0074

PIB(-3) -0.782496 0.213757 -3.660676 0.0052

PIB(-4) -0.522153 0.255903 -2.040436 0.0717

INV 0.083958 1.391960 0.060316 0.9532

INV(-1) 1.504314 1.626207 0.925045 0.3791

INV(-2) 0.414222 2.022020 0.204856 0.8422

INV(-3) -1.426162 1.744865 -0.817348 0.4348

INV(-4) -3.535590 2.231976 -1.584062 0.1476

TOT -0.056794 0.160194 -0.354530 0.7311

TOT(-1) 0.155445 0.204290 0.760903 0.4662

TOT(-2) 0.373717 0.287989 1.297676 0.2267

TOT(-3) -0.267649 0.239360 -1.118188 0.2924

TOT(-4) -0.576779 0.226691 -2.544337 0.0315

EXPO 0.000369 0.000163 2.267087 0.0496

EXPO(-1) 7.42E-06 0.000138 0.053647 0.9584

EXPO(-2) -5.76E-05 0.000130 -0.443736 0.6677

EXPO(-3) -4.73E-05 0.000109 -0.435840 0.6732

EXPO(-4) 0.000327 0.000118 2.783932 0.0213

TCH -1.269506 0.673861 -1.883928 0.0922

TCH(-1) -0.155305 1.208784 -0.128480 0.9006

TCH(-2) -1.484509 1.373143 -1.081104 0.3078

TCH(-3) 1.722195 1.011134 1.703231 0.1227

C 206.2137 101.5098 2.031465 0.0728

R-squared 0.816029 Mean dependent var 5.115152

\/Adjusted R-squared 0.345879 S.D. dependent var 13.62204

S.E. of regression 11.01720 Akaike info criterion 7.792055

Sum squared resid 1092.408 Schwarz criterion 8.880424

Log likelihood -104.5689 Hannan-Quinn criter. 8.158258

F-statistic 1.735680 Durbin-Watson stat 1.994578

Prob(F-statistic) 0.197282
*Note: p-values and any subsequent tests do not account for model
selection.
(Eviews9.) claie e slaeYU Gialdl shae) Ga: aaal)
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Sl zige alusiul Slpdadl op Jo¥ Aigh 8Mall 2929 Hlasl mlu -3
s ediddl JelSald e el A3l il Liald SIS

Sladie 3Ly Y el mldl o i JalS &8)e 3929 (0 ST day
UL sda (esats GARDL z3gaislb) § aed! dligh A8Mall el Lied oyl
el Joazdl ml 3 miose 5o LSy dsghall Jo2¥1 § cledall ilyude e Jgsazl|
5,LaY! 389 8yuall clelall jaay ciplds 3]« Shadl (§ goladYl goill Silsu=s
Loany OF (6 Al byl 4] pdd b S el 3% pandl cn> (§ 2ol
$sire e 3 pandl g gsinae oE

ARDL gl Lidg Jo¥ dishs 28Mall 1o @ (07)pd) Jousr

ARDL Cointegrating And Long Run Form
Original dep. variable: PIB

Selected Model: ARDL(4, 4, 4, 4, 3)

Date: 07/29/17 Time: 22:21

Sample: 1980 2016

Included observations: 33

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(PIB(-1)) 2.345484 0.442164 5.304556 0.0005
D(PIB(-2)) 1.304649 0.283424 4.603168 0.0013
D(PIB(-3)) 0.522153 0.183890 2.839488 0.0194

D(INV) 0.083958 0.745546 0.112613 0.9128
D(INV(-1)) 4.547529 0.911720  4.9878547 0.0008
D(INV(-2)) 4.961752 1.019199 4.868283 0.0009
D(INV(-3)) 3.535590 1.210724 2.920227 0.0170

D(TOT) -0.056794 0.083368 -0.681244 0.5129
D(TOT(-1)) 0.470711 0.102395 4.597033 0.0013
D(TOT(-2)) 0.844428 0.189965 4.445183 0.0016
D(TOT(-3)) 0.576779 0.163853 3.520101 0.0065
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D(EXPO) 0.000369 0.000085 4.357467 0.0018
D(EXPO(-1)) -0.000222 0.000089 -2.511778 0.0332
D(EXPO(-2)) -0.000280 0.000078 -3.579967 0.0059
D(EXPO(-3)) -0.000327 0.000069 -4.747355 0.0010

D(TCH) -1.269506 0.477337 -2.659557 0.0261
D(TCH(-1)) -0.237686 0.563656 -0.421686 0.6831
D(TCH(-2)) -1.722195 0.612313 -2.812608 0.0203
CointEq(-1) -4.319109 0.603053 -7.162067 0.0001

Cointeq = PIB - (-0.6852*INV -0.0861*TOT + 0.0001*EXPO -0.2749*TCH +
47.7445)
oY Agls 28Mall cMalas yyuas :(08)edy Jous
Variable Coefficient Std. Error t-Statistic Prob.
INV -0.685155 0.761312 -0.899965 0.3916
TOT -0.086143 0.057742 -1.491858 0.1699
EXPO 0.000139 0.000026 5.424454 0.0004
TCH -0.274854 0.053240 -5.162518 0.0006
C 47.744501 19.711977 2.422106 0.0385
(Eviews9.) cilajie o slaeYU il dlae) (et jdaal)
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http://www.douane.gov.dz/Quelles%20statistiques%20a%20votre%20service.html
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.072492 Prob. F(2,7) 0.9308
Obs*R-squared 0.669628 Prob. Chi-Square(2) 0.7155
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 2.608162 Prob. F(23,9) 0.0689

Obs*R-squared 28.69489 Prob. Chi-Square(23) 0.1906

Scaled explained SS 3.604081 Prob. Chi-Square(23) 1.0000
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