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Null Hypothesis: RE has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.702227  0.0830

Test critical values: 1% level -3.615588
5% level -2.941145
10% level -2.609066

*MacKinnon (1996) one-sided p-values.

Dependent Variable: D(RE)

Method: Least Squares

Date: 05/15/23 Time: 14:54
Sample (adjusted): 2013Q2 2022Q3

Included observations: 38 after adjustments

Variable Coefficient Std. Error  t-Statistic ~ Prob.

RE(-1) -0.359063 0.132877  -2.702227 0.0104

C 0.095997 0.339158  0.283044 0.7788
R -squared0.168630 Mean dependent var0.130034
Adjusted R-squared0.145537 S.D. dependent var2.260204
S.E. of regression2.089269 Akaike info criterion4.362701
Sum squared resid157.1416 Schwarz criterion4.448890
Log likelihood-80.89133  Hannan-Quinn criter.4.393367
F-statistic7.302030 Durbin-Watson stat1.739990

Prob(F-statistic)0.010440
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Null Hypothesis: R has a unit root
Exogenous: Constant

Lag Length: 0 (Automatic - based on SIC, maxlag=9)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -2.702227  0.0830

Test critical values: 1% level -3.615588
5% level -2.941145
10% level -2.609066

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(R)
Method: Least Squares
Date: 05/15/23 Time: 15:42
Sample (adjusted): 2013Q2 2022Q3

Included observations: 38 after adjustments

Variable Coefficient Std. Error  t-Statistic =~ Prob.

R(-1) -0.359063 0.132877  -2.702227 0.0104

C 0.095997 0.339158  0.283044  0.7788
R -squared0.168630 Mean dependent var0.130034
Adjusted R-squared0.145537 S.D. dependent var2.260204
S.E. of regression2.089269 Akaike info criterion4.362701
Sum squared resid157.1416 Schwarz criterion4.448890
Log likelihood-80.89133 ~ Hannan-Quinn criter.4.393367
F-statistic7.302030 Durbin-Watson stat1.739990

Prob(F-statistic)0.010440
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Null Hypothesis: R has a unit root
Exogenous: Constant

Bandwidth: 1 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat  Prob.*

Phillips-Perron test statistic -2.812260  0.0660

Test critical values: 1% level -3.615588
5% level -2.941145
10% level -2.609066

*MacKinnon (1996) one-sided p-values.

Residual variance (no correction) 4.135305

HAC corrected variance (Bartlett kernel) 4.554626

Phillips-Perron Test Equation

Dependent Variable: D(R)

Method: Least Squares

Date: 05/15/23 Time: 15:41
Sample (adjusted): 2013Q2 2022Q3

Included observations: 38 after adjustments

Variable Coefficient Std. Error  t-Statistic ~ Prob.

R(-1) -0.359063 0.132877  -2.702227 0.0104

C 0.095997 0.339158  0.283044  0.7788
R -squared0.168630 Mean dependent var0.130034
Adjusted R-squared(0.145537 S.D. dependent var2.260204
S.E. of regression2.089269 Akaike info criterion4.362701
Sum squared resid157.1416 Schwarz criterion4.448890
Log likelihood-80.89133 ~ Hannan-Quinn criter.4.393367
F-statistic7.302030 Durbin-Watson stat1.739990

Prob(F-statistic)0.010440
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Null Hypothesis: R is stationary
Exogenous: Constant

Bandwidth: 3 (Newey-West automatic) using Bartlett kernel

LM-Stat.

Kwiatkowski-Phillips-Schmidt-Shin test statistic 0.106013

Asymptotic critical values*: 1% level 0.739000
5% level 0.463000
10% level 0.347000

*Kwiatkowski-Phillips-Schmidt-Shin (1992, Table 1)

Residual variance (no correction) 6.680564

HAC corrected variance (Bartlett kernel) 14.45507

KPSS Test Equation
Dependent Variable: R
Method: Least Squares

Date: 05/15/23 Time: 15:38
Sample: 2013Q1 2022Q3

Included observations: 39

Variable Coefficient Std. Error  t-Statistic ~ Prob.
C -1.50E-15 0.419290  -3.58E-15 1.0000
-1.46E-
R -squared0.000000 Mean dependent var15
Adjusted R-squared0.000000 S.D. dependent var2.618467
S.E. of regression2.618467 Akaike info criterion4.788362
Sum squared resid260.5420 Schwarz criterion4.831017

Log likelihood-92.37305  Hannan-Quinn criter.4.803666
Durbin-Watson stat0.727936
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Dependent Variable: PIB
Method: Least Squares

Date: 05/15/23 Time: 14:45
Sample: 2013Q1 2022Q3

Included observations: 39

Variable Coetticient Std. Error  t-Statistic ~ Prob.

IMP 0.696619 0.214551  3.246864  0.0025

C -6.508311 2.570272  -2.532149 0.0157
R-squared0.221743 Mean dependent var1.722179
Adjusted R-squared0.200709 S.D. dependent var2.968148
S.E. of regression2.653616 Akaike info criterion4.839644
Sum squared resid260.5420 Schwarz criterion4.924954
Log likelihood-92.37305  Hannan-Quinn criter.4.870252
F-statistic10.54212 Durbin-Watson stat(0.727936

Prob(F-statistic)0.002482
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Abstract

The foreign trade sector is one of the most vital sectors in the economy of any
country, and some economists believe that foreign trade contributes to achieving
economic growth for developing countries, especially on the import side
development.

This study aims to test the impact of Algerian imports on economic growth
during the period 2012-2022 . Using the cointegration method of the Angel
Granger model, the study concluded that there is a negative impact of imports on
economic growth during the time period studied, and this is not consistent with the
results of previous studies in explaining the impact of imports on economic
growth.

key words:

Imports, economic growth, gross domestic product, co-integration.
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