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Autoregressive application distribution requirements for linear ARDL and
non-linear NARDL distributed time gaps in a co-integration test.
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Abstract:

This article aims to try to find out the requirements for the application of the
distribution of autoregressive distribution of linear ARDL and non-linear NARDL in
the co-integration test. To modify the response variable due to changes in the
explanatory variable, We used the descriptive and analytical approach, by analyzing
information, Experimental approach through evaluation models and testing using data
and tables obtained from Eviews. Cannot be applied when key variables are combined
in 1(2), This model allowed to distinguish between short-term and long-term dynamic
variances in the variables, And that this method allows the time series to have different
orders of integration.

Keywords: Model advantages; basic methodology; standard modeling (ARDL and
NADRL).
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(SaC)
TEarTic regressors (4 Eags. automatic): LFISCALITE LFBCF LTXOUWV
LAarD

xed regressors: C

of rvtod.‘s ovalulatred: 625
Model: ARDL(T. 3.3 .4 3)

pNO O . acdjustrment for sStandand orrors & covariance

Vartabtio CoefficGoent

S, Error

LIS a(-1)
LFEISCALITE
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LFEISCALITE(-2)
LEISCALITE(-3)
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LFBCF(-3)
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o Z2oSarT22
-0 . 9I1336S
I 254365
-O.S931234
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O0.0O16308
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O.SsS8313
o931 277
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O 125754
IT.Tar22
16597721
O.CO0O3=3

Maan dependcert var
S D. dependent var
Alcailoe infSo critecion

Mt lests GO MOt accowunt for Mmodel

Scource : Jonas Kibala Kuma. Modélisation ARDL, Test de cointégration aux bornes et
Approche de TodaYamamoto : 2018, page: 19.
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Scource : Jonas Kibala Kuma.
Approche de TodaYamamoto : 2018, page: 20.

Modélisation ARDL, Test de cointégration aux bornes et
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Equation Estimation
Specification Options

Selection Method

Uni-directonal

Stopping Criteria

(® p-value () t-stat

0.5

p-value backwards: | 0.10 .

[Juse number of regressors

1

() Forwards
(®) Backwards

Weights
Type: Mone

Eviews default

Maximum steps
1000
Backwards: 1000

2000

Scource: Dufrénot, Gilles, and Valérie Mignon. Recent developments in nonlinear
cointegration with applications to macroeconomics and finance.

NARDLWYS jlz Jled! ads 359yl e g 1(04) o3y ekl

Wald Test

Coefficent restrictions separated by commas

Examples
C(1)=0, C(3)=2*C(4)

-C3)/C2)=-CcH)/c)

Scource : Shin, Y., Yu, B., Greenwood-Nimmo, M.J., 2014. Modelling Asymmetric
Cointegration and Dynamic Multipliers in a Nonlinear ARDL Framework.
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