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The demand for gasoline in Algeria is a Economitric study for the
period 1987-2020 Using an autoregressive ARDL model
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Abstract: The purpose of this study is to try to read and analyze the state of
petroleum products in Algeria and to study the demand for gasoline during
the time period 1987-2020 using the autoregressive method for distributed
lag periods (ARDL), Where we dealt in this study with the presentation and
analysis of the statistics of oil derivatives and refining energy in Algeria, and
the results of the estimation model showed that the demand needs 5 years and
3 months to return to the equilibrium value in the long term after the impact
of the shock in the variables under study, changes do not affect Short-term
income in gasoline demand.

Keywords: Demand for gasoline, petroleum products, ARDL
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Dependent VVariable: LDGA

Method: ARDL

Date: 10/26/21 Time: 19:41

Sample (adjusted): 1987 2020

Included observations: 34 after adjustments
Maximum dependent lags: 4 (Autom atic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): LAC LPGA
Fixed regressors: C

Number of models evalulated: 100

Selected Model: ARDL (2, O, 1)

Note: final equation sample is larger than selection sample

Variable Coefficient Std. Error t-Statistic Prob.*
LDGA(-1) 0.537094 0.172502 3.113558 0.0042
LDGA(-2) 0.272542 0.166128 1.640550 0.1121
LAC 0.188429 0.032492 5.799217 0.0000
LPGA 0.175995 0.085314 2.062901 0.0485
LPGA(-1) -0.193581 0.078973 -2.451223 0.0207
C -0.677054 0.203838 -3.321520 0.0025
R-squared 0.970218 Mean dependent var 4.034249
Adjusted R-squared 0.964899 S.D. dependent var 0.274699
S.E. of regression 0.051465 Akaike info criterion -2.937031
Sum sqquared resid 0.074163 Schwarz criterion -2.667673
Log likelihood 55.92953 Hannan-Quinn criter. -2.845172
F-statistic 182.4301 Durbin-Watson stat 1.844994

Prob(F-statistic) O0.000000

*Note: p-values and any subsequent tests do not account for model
selection.
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Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.
C -0.677054 0.203838 -3.321520 0.0025
LDGA(-1)* -0.190364 0.050569 -3.764405 0.0008
LAC** 0.188429 0.032492 5.799217 0.0000
LPGA(-1) -0.017586 0.015832 -1.110783 0.2761
D(LDGA(-1)) -0.272542 0.166128 -1.640550 0.1121
D(LPGA) 0.175995 0.085314 2.062901 0.0485

Eviews 12 =t e stazel el slae] o0 2 jiall
e Al o 5T e o L a e ol pel) e OF a3 09 35 J i IV
15T S5 ol ion b lag A g Jord) o 20 3,L8) OF LS i) 53 IS 141 (3 o 5o
BNe 3 g g im0 AL 4 )La) jandl OF oS5 e (3 Lalal s 1y Al (3 Lol

e Sy Al B e 51 LST Lsbas) & e () e 2 Ss

541



ol g e T opd s

el lf 3 ARDL(2.0.1)y Yok s 358 g5 5 5.3

2555 oy geadll @l 3 (2.0.1HARDL Ut a5 556 10 03, Jgad) o
ARDL #5066 LIE 385015
wadl sl @ ARDL2.0.1) z54 puis o5 :10 (3, J gior

ARDBt Error Correction Regression
Dependent Variable: D(LDGA)

Selected Model: ARDL(2,0, 1)

Case 2: Restricted Constantand No Trend
Date: 10/26/21 Time: 21:46

Sample: 1985 2020

Included observations: 34

ECMRegression

Case 2: Restricted Constantand No Trend

Variable Coefficient Std. Error t-Statistic Prob.
D(LDGA(-1)) -0.272542 0.143862 -1.894467 0.0685

D(LPGA) 0.175995 0.056959 3.089830 0.0045
CointEq(-1)* -0.190364 0.029987 -6.348306 0.0000
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Prob. F(2,26 F-statistic | Breusch-Godfrey Serial
0.8221 0.197405 | Correlation LM
Prob. F(5,28) F-statistic | Heteroskedasticity Test:
0.5028 0.88713 Breusch-Pagan-Godfrey
Prob. F-statistic

Jarque-Bera

0.267467 2.637521
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