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Abstract:

This study amis to mesure the impact of date production on non-hydrocarbon exports in
Algeria over the period 1990-2023. To achieve this objective, a quantitative econometric
approach was adopted using the Autoregressive Distributed Lag (ARDL) model, which allows
the analysis of the relationship between date production and non-hydrocarbon exports in both the
short and long run.

The empirical results indicate a positive and statistically significant impact of date
production on non-hydrocarbon exports in the long run. This confirms the important role played
by the agricultural sector, particularly date production, in supporting and promoting non-oil
exports in Algeria. The findings also show that this sector represents a key pillar in the national
economic diversification strategy and in enhancing Algeria’s export capacity outside the
hydrocarbon sector.

Keywords : Date production, Non-hydrocarbon exports.
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(The Bound Test) ygaall jLud) ailis :(6) ad) Jgaal)

— Bounds Tests

Null hypothesis: No levels relationship
Number of dynamic cointegrating variables: 1
Deterministics: Rest. constant (Case 2)
Sample size: 33

Test Statistic Value

F-statistic 4622860

— Bounds Critical Values

Sample Size 10% 5% 1%
1(0) 30 3.303 4.090 6.027
(1) 30 3.797 4663 6.760
1(0) 35 3.223 3.957 5.763
(1) 35 3.757 4530 6.480
1(0) Asymptotic 3.020 3.620 4940
1(1) Asymptotic 3.510 4.160 5.580

*1(0) and I(1) are respectively the stationary and non-stationary
bounds.
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ARDL gigai i quilii :(7) o) Jsaal

Dependent Variable: LEXP

Method: ARDL

Date: 05/05/26 Time: 22:55

Sample: 1991 2023

Included observations: 33

Lag selection: Automatic (deplags=2, reglags=2)

Selected model: ARDL(1,1) using AIC (6 models evaluated)

Variable Coefficient Std. Error t-Statistic Prob.*

Distributed-lag Regressors

Dependent
LEXP(-1) 0.661571 0.145547 4545408 0.0001
Independent
LDT -0.964169 0.523868 -1.840481 0.0760
LDT(-1) 1.432781 0.479624 2987300 0.0057
Deterministic Regressors
C -6.097464 2512554 -2.426800 0.0217
R-squared 0.874759 Mean dependentvar -0.020256
Adjusted R-squared 0.861803 S.D. dependentvar 0.749978
S.E. of regression 0.278803 Akaike info criterion 0.396591
Sum squared resid 2254205 Schwarz criterion 0.577986
Log likelihood -2.543756 Hannan-Quinn criter. 0.457625
F-statistic 67.51796 Durbin-Watson stat 2.103733
Prob(F-statistic) 0.000000

*Note: p-values and any subsequent test results do not account for model
selection.
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Ol Gailad axe cLis) mil :(8) al) Jgaad

Heteroskedasticity Test: ARCH

F-statistic 0.072763 Prob. F(1,30) 0.7892
Obs*R-squared 0.077426 Prob. Chi-Square(1) 0.7808

Eviews14 cilsia Je alaeVL cllall alae) (he 1 joadl)
Lginal (guse (o S Prob.F(0.43) cplall sailas lody ddldal dad o) Jeaall miln ey
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A1 Bl @)Las) @il (9) o) Jgsad)

Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation atup to 1 1ag

F-statistic 0.186106 Prob. F(1,28) 0.6695
Obs*R-squared 0.217891 Prob. Chi-Square(1) 0.6407
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g.g,\kl\ sl sl 1043, J<ad)

Series: Residuals
74 Sample 1991 2023
: Observations 33
g Mean -1.37e-15
] Median -0.050714
4 Maximum 0.678641
Minimum -0.498971
3 Std. Dev. 0.265413
Skewness 0.406367
24 Kurtosis 2752204
U5 Jarque-Bera  0.992666
; Probability 0.608759

04 0.2 0.0 0.2 04 0.6
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Ramsey RESET Test

Equation: UNTITLED

Omitted Variables: Squares of fitted values
Specification: LEXP LEXP(-1) LDT LDT(-1)C

Value df Probability
t-statistic 1.621517 28 0.1161
F-statistic 2629318 (1,28) 0.1161
Likelihood ratio 2961854 1 0.0853
F-test summary:

Sum of Sq. df Mean Squares

Test SSR 0.193508 1 0.193508
Restricted SSR 2.254205 29 0.077731
Unrestricted SSR 2.060697 28 0.073596
LR test summary:

Value
Restricted LogL -2.543756
Unrestricted LogL -1.062829
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Dependent Variable: LEXP

Method: ARDL

Date: 05/06/26 Time: 06:08

Sample: 1991 2023

Included observations: 33

Lag selection: Automatic (deplags=2, reglags=2)

Selected model: ARDL(1,1) using AIC (6 models evaluated)

Variable Coefficient Std. Error t-Statistic Prob.*

Cointegrating Equation

COINTEQ -0.338429  0.087896 -3.850329  0.0006

Short-run Regressors: Linear (Independent)

D(LDT) -0.964169 0.405342 -2.378657 0.0237
R-squared 0.357036 Mean dependentvar 0.068362
Adjusted R-squared 0.336295 S.D. dependentvar 0.331000
S.E. of regression 0.269660 Akaike info criterion 0.275379
Sum squared resid 2.254205 Schwarz criterion 0.366077
Log likelihood -2.543756 Hannan-Quinn criter. 0.305896
F-statistic 17.21419 Durbin-Watson stat 2.103733
Prob(F-statistic) 0.000241
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= Cointegrating Specification

Deterministics: Rest. constant (Case 2)

CE = LEXP(-1) - (1.384668*LDT(-1) - 18.016962)

= Cointegrating Coefficients

Deterministics: Rest. constant (Case 2)

Variable Coefficient Std. Error t-Statistic Prob.
LDT(-1) 1.384668  0.292133  4.739850  0.0000
C -18.01696  3.808897 -4.730231  0.0000
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— Bounds Tests

Null hypothesis: No levels relationship
Number of dynamic cointegrating variables: 1
Deterministics: Rest. constant (Case 2)
Sample size: 33

Test Statistic Value

F-statistic 4.622860

— Bounds Critical Values

Sample Size 10% 5% 1%
1(0) 30 3.303 4.090 6.027
(1) 30 3.797 4663 6.760
1(0) 35 2229 3.957 5763
(1) 235 3.757 4530 6.480
1(0) Asymptotic 3.020 3.620 4940
1(1) Asymptotic 3.510 4.160 5.580

*1(0) and I(1) are respectively the stationary and non-stationary
bounds.

Dependent Variable: LEXP

Method: ARDL

Date: 05/05/26 Time: 22:55

Sample: 1991 2023

Included observations: 33

Lag selection: Automatic (deplags=2, reglags=2)

Selected model: ARDL(1,1) using AIC (6 models evaluated)

Variable Coefficient Std. Error t-Statistic Prob.*

Distributed-lag Regressors

Dependent
LEXP(-1) 0.661571 0.145547 4545408 0.0001
Independent
LDT -0.964169 0.523868 -1.840481 0.0760
LDT(-1) 1.432781 0.479624 2.987300 0.0057
Deterministic Regressors
C -6.097464 2512554 -2.426800 0.0217
R-squared 0.874759 Mean dependentvar -0.020256
Adjusted R-squared 0.861803 S.D. dependentvar 0.749978
S.E. of regression 0.278803 Akaike info criterion 0.396591
Sum squared resid 2.254205 Schwarz criterion 0.577986
Log likelihood -2.543756 Hannan-Quinn criter. 0.457625
F-statistic 67.51796 Durbin-Watson stat 2.103733
Prob(F-statistic) 0.000000

*Note: p-values and any subsequent test results do not account for model
selection.
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Heteroskedasticity Test ARCH

F-statistic 0.072763 Prob. F(1,30)
Obs*R-squared 0.077426 Prob. Chi-Square(1)

0.7892
0.7808

gﬁ\m Bl Ll mil :4 a8y 3ala

Breusch-Godfrey Serial Correlation LM Test:

Null hypothesis: No serial correlation at up to 1 1ag

F-statistic 0.186106 Prob. F(1,28)

Obs*R-squared 0.217891

0.6695

Prob. Chi-Square(1) 0.6407

(Ramsey Reset L) milii :5 a3 3ala

Ramsey RESET Test
Equation: UNTITLED

Omitted Variables: Squares of fitted values
Specification: LEXP LEXP(-1) LDT LDT(-1)C

Value df Probability
t-statistic 1.621517 28 0.1161
F-statistic 2.629318 (1,28) 0.1161
Likelihood ratio 2961854 1 0.0853
F-test summary:

Sum of Sq. df Mean Squares

Test SSR 0.193508 1 0.193508
Restricted SSR 2.254205 29 0.077731
Unrestricted SSR 2.060697 28 0.073596
LR test summary:

Value
Restricted LogL -2.543756
Unrestricted LogL -1.062829
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Dependent Variable: LEXP

Method: ARDL

Date: 05/06/26 Time: 06:08

Sample: 1991 2023

Included observations: 33

Lag selection: Automatic (deplags=2, reglags=2)

Selected model: ARDL(1,1) using AIC (6 models evaluated)

Variable Coefficient Std. Error t-Statistic Prob.*
Cointegrating Equation
COINTEQ -0.338429 0.087896 -3.850329 0.0006

Short-run Regressors: Linear (Independent)

D(LDT) -0.964169 0.405342 -2.378657 0.0237
R-squared 0.357036 Mean dependentvar 0.068362
Adjusted R-squared 0.336295 S.D. dependentvar 0.331000
S.E. of regression 0.269660 Akaike info criterion 0.275379
Sum squared resid 2.254205 Schwarz criterion 0.366077
Log likelihood -2.543756 Hannan-Quinn criter. 0.305896
F-statistic 17.21419 Durbin-Watson stat 2103733
Prob(F-statistic) 0.000241
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= Cointegrating Specification

Deterministics: Rest. constant (Case 2)

CE = LEXP(-1) - (1.384668*LDT(-1) - 18.016962)

= Cointegrating Coefficients

Deterministics: Rest. constant (Case 2)

Variable Coefficient Std. Error t-Statistic Prob.
LDT(-1) 1.384668 0.292133 4.739850 0.0000
C -18.01696 3.808897 -4.730231 0.0000
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