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Abstract:

This study aims to measure the effect of the Algerian dinar exchange rate
changes on Algerian imports during the period from 1990 to 2018. The measure
of effect was carried out using the Auto regressive Distributed Lag Model
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(ARDL), The study Concluded that there is a negative relationship between the
exchange rate of the Algerian dinar and Algerian imports in the short term, as for
the long term, the relationship between the exchange rate and imports is positive.
The study recommended the necessity of encouraging small and medium
enterprises and paying attention to the agricultural sector to reduce the value of
imports.

Keywords: Exchange rate; imports; Algerian dinar; keywords; Auto regressive
Distribution Lag; Algeria.
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Dependent Variable: M
Method: ARDL
Date: 05/21/21 Time: 19:50
Sample (adjusted): 1993 2018
Included observations: 26 after adjustments
Maximum dependent lags: 3 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (3 lags, automatic): TCER PIB
Fixed regressors: C
Number of models evalulated: 48
Selected Model: ARDL(3, 1, 2)
Variable Coefficient Std. Error t-Statistic Prob.*
M(-1) 0.692456 0.223248 3.101741 0.0065
M(-2) -0.535230 0.248841 -2.150888 0.0462
M(-3) 0.288206 0.127350 2.263102 0.0370
TCER -0.037129 0.029406 -1.262628 0.2238
TCER(-1) 0.066545 0.033250 2.001358 0.0616
PIB 0.156053 0.020064 7.777693 0.0000
PIB(-1) -0.056431 0.046565 -1.211860 0.2421
PIB(-2) 0.082471 0.043121 1.912535 0.0728
C -7.606552 3.709213 -2.050719 0.0560
R-squared 0.996852 Mean dependent var 27.61973
Adjusted R-squared 0.995370 S.D. dependent var 18.79362
S.E. of regression 1.278797 Akaike info criterion 3.597141
Sum squared resid 27.80048 Schwarz criterion 4.032636
Log likelihood -37.76284 Hannan-Quinn criter. 3.722548
F-statistic 672.8190 Durbin-Watson stat 2.271331
Prob(F-statistic) 0.000000
*Note: p-values and any subsequent tests do not account for model
selection.
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