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Examining the Relationship Between Algeria's Exports and Imports' Integration Status During the
Period of 1980-2021
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Abstract: This study aims to verify the integration relationship between Algerian exports and imports
for the period from 1980 to 2021, using the joint integration method.

Each of the concepts, types of exports and imports are dealt with. The relationship between them, and
based on Bounds Test slowing to distinguish the long-term relationship and Analysis of short-term
exports' dynamic behaviour and adjustment in the short term to maintain long-term balance.

We have found that exports and imports have a long-term complementary relationship, and there is an
unilateral relationship between exports and imports in the short term, which suggests that fluctuations
or changes in exports have an impact on imports, and vice versa.
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764 862 1480336 | 2001 | 40519 52 648 1980
957 040 1501192 | 2002 | 48780 62 837 1981
1047441 | 1902054 | 2003 | 49384 60 478 1982
1314400 | 2337448 | 2004 | 49782 60 722 1983
1493645 | 3421548 | 2005 | 51257 63 758 1984
1558541 | 3979001 | 2006 | 51257 64 564 1985
1916829 | 4214163 | 2007 | 43394 34935 1986
2572033 | 5095020 | 2008 | 34153 41736 1987
2854805 | 3347636 | 2009 | 43427 45 421 1988
3011808 | 4333587 | 2010 | 70072 71937 1989
3442502 | 5374131 | 2011 87 018 122 279 1990
3907072 | 5687369 | 2012 | 139241 233 589 1991
4368548 | 5217100 | 2013 | 188 547 249 010 1992
4719708 | 4917598 | 2014 | 205035 239 552 1993
5193460 | 3537187 | 2015 | 340142 324 338 1994
5154777 | 3277716 | 2016 | 513193 498 451 1995
5111298 | 3928296 | 2017 | 498 326 740 811 1996
5403233 | 4889279 | 2018 | 501 580 791 768 1997
5016837 | 4271649 | 2019 | 552 359 588 876 1998
4363653 | 2846371 | 2020 | 610673 840 517 1999
5184981 | 5404713 | 2021 | 690426 | 1657216 2000
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ARDL Bounds Test

Date: 05/23/24 Time: 19:08

Sample: 1983 2021

Included observations: 39

Null Hypothesis: No long-run relationships exist

Test Statistic Value k
F-statistic 8.630251 3
Critical Value Bounds

Significance 10 Bound I1 Bound
10% 2.72 3.77
5% 3.23 4.35
2.5% 3.69 4.89
1% 4.29 5.61
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Series: Residuals
8+ — Sample 1983 2021
- Observations 39
6 -] Mean 8.36e-15
Median -0.000400
5| - Maximum 0.205223
Minimum -0.200198
4 Std. Dev. 0.071954
Skewness 0.068277
34 Kurtosis 4.810898
27 Jarque-Bera  5.359247
14 Probability 0.068589
q . .
02 0.1 0.0 0.1 0.2
Breusch-Godfrey Serial Correlation LM Test:
F-statistic 0.392760 Prob. F(2,23) 0.6796
Obs*R-squared 1.287981 Prob. Chi-Square(2) 0.5252
Heteroskedasticity Test: ARCH
F-statistic 0.799955  Prob. F(1,36) 0.3770
Obs*R-squared 0.826041 Prob. Chi-Square(1) 0.3634

Ramsey RESET Test

Equation: UNTITLED

Specification: EXO EXO(-1) EXO(-2) EXO(-3) IMP IMP(-1) IMP(-2) IMP(-3)
BIP BIP(-1) OIP OIP(-1) OIP(-2) OIP(-3) C

Omitted Variables: Squares of fitted values

Value df Probability
t-statistic 2.266032 24 0.0627
F-statistic 5.134899 (1,24) 0.0627
F-test summary:

Sum of Sq. df Mean Squares

Test SSR 0.034674 1 0.034674
Restricted SSR 0.196740 25 0.007870
Unrestricted SSR 0.162065 24 0.006753
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ARDL Cointegrating And Long Run Form
Dependent Variable: EXO
Selected Model: ARDL(3, 3, 1, 3)
Date: 05/24/24 Time: 23:05
Sample: 1980 2021
Included observations: 39

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(EXO(-1)) -0.099213 0.131968 -0.751800 0.4592
D(EXO(-2)) -0.250433 0.134686 -1.859381 0.0748

D(IMP) 0.665868 0.107513 6.193384 0.0000
D(IMP(-1)) -0.646137 0.218226 -2.960861 0.0066
D(IMP(-2)) 0.578583 0.154746 3.738929 0.0010

D(BIP) 1.215943 0.917894 1.324709 0.1973

D(OIP) 0.723897 0.066799 10.836868 0.0000
D(OIP(-1)) 0.009180 0.175321 0.052360 0.9587
D(OIP(-2)) 0.301984 0.137458 2.196924 0.0375
CointEq(-1) -0.334792 0.078242 -4.278920 0.0002

Cointeq = EXO - (0.8768*IMP + 0.4210*BIP -0.3237*OIP -9.7300 )

Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
IMP 0.876835 0.133198 6.582964 0.0000
BIP 0.420970 0.921454 0.456855 0.6517
OIP -0.323707 0.219252 -1.476419 0.1523

C -9.729983 25.503187 -0.381520 0.7060
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