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Ol it ¥ AN A8 ey il
series t-test P.value t-test P.value
EXPO -1.927131 0.3173 -6.43826 0.00001
IMPO -1.937788 0.3128 -6.46849 0.00001
Al saal) Al 1% -3.571310
5% -2.922449
10% -2.599224
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Trend assumption: No deterministic trend

and (Maximum Eigenvalue) Unrestricted Counteraction Rank Test (Trace)

Hypothesized Eigenvalue Trace Critical Prob Max- Eigen | Critical Prob
No. of CE(s) statistic | value 0.05 ' statistic value 0.05 '
None 0.174284 9.239155 | 12.32090 0.1556 9.192222 11.22480 | 0.1115
At most 1 0.000977 0.046933 | 4.129906 0.8591 0.046933 4.129906 | 0.8591

Ol el Jalsi 3 g g 2Ll dpuda i) g
Al 8 A 505 ol 5 e Culill s plall olaBY1 A8 50 o IS il Al 3 (3 52 olpaall) DA (o Baads
Ble gy e Juaa; 0,05 Asiee 5 siue die A sl 2l (e 8 4 gusall all (b Culill 3 sa g5 alall olaY) e
2 paial) (s 38N Qs AVR 3 s alaiiasd Sl i 31 bl s Ja 1 5 ol 433 31 53
Sl 392 g9 alad) sla¥) Gl Al A 2(3) Jo

(restricted constant) Trend assumption: No deterministic trend

Unrestricted Counteraction Rank Test (Trace) and (Maximum Eigenvalue)

. Critical Max- .
Hypothesized - Trace . Critical
No. of CE(s) | El9envalue | ovistic | value | Prob. Eigen |\ ojue0.05 | Prob-
0.05 statistic
None 0.231509 17.31138 | 20.26184 | 0.1213 12.63966 15.89210 | 0.1115
At most 1 0.092741 4671721 | 9.164546 0.3213 4671721 9.164546 0.3213

1IN laaiy) dnta i gall a3l eUa) 880 saas 2
Determine the time lag period of the autoregressive vector model
a3 sUa) 88 waad yulas 3(4) Jota

Lag LogL FPE AIC sC HQ

0 -118.5526 1.421763 6.027631 6.112075 6.058163

| 1 -90.37712 0.424716*  4.818856*  5.072188*  4.910453*
2 -89.63686 0.500933 4.981843 5.404063 5.134504

3 -85.48777 0.499531 4.974388 5.565496 5.188114

| 4 -82.90723 0.540789 5.045361 5.805357 5.320152
5 -78.78964 0.544868 5.039482 5.968366 5.375337

6 77.97111 0.651623 5.198556 6.296327 5.595475

| 7 -72.15304 0.611899 5.107652 6.374311 5.565636
8 -69.62095 0.684140 5.181047 6.616595 5.700096

9 -64.68650 0.687015 5.134325 6.738760 5.714438

10 -63.83424 0.859700 5.291712 7.065036 5.932890

A LAl Gada el (4 Jsaall) 3 e ge LS pliall sUai¥) 5y aaaty alall ulaall aladi) i
dia )l 3 gadll die (GaaT cUay¥) 5 558 aaad juleall o J) 0l Jsaadl IS (e a3 3 SIA) plasiV) dnia a8 5 Al
Y
oedall (A cun Y (@l gl D(IMPO) sdall b a5 3 Granger sl JLid) =538 (5 Jsaall) o
vie (F-table=1.60) &dsaall (o J8 dgsunall F dad 0¥ elld saa) 5l a3l 5 5adll 2ie (il alall) D(EXPO)
) D(IMPO) _sidll (& s ¥ D(EXPO) Lssiall gl il Al p3all p-value dad XS (.05 4sine 5 s
& e Y D(IMPO) il (b pali Gl aaall dpzajd Jod bl 0.05 oo S Gldlall e
Y D(EXPO) _uiiall A3y ) joball b Caant il el il jpusds 8 2ol Y <lal o)l inas 51 D(EXPO) _siiall
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. Granger 4zd) L5 1(5) Jyia

Pairwise Granger Causality Tests

Lags: 1

Null Hypothesis: Obs. F-Statistic Prob.
DIMPO does not Granger Cause DEXPO 48 0.10683 0.7453
DEXPO does not Granaer Cause DIMPO 0.63006 0.4315

G (6 Jsaall) 8 de VAR(L) ¥ Ao 30 5 5mil) die 1A lasiV) anie 23 sai idlalaal 4y 5080 audl)
L mall Clay jall A4 oy ey o3
VAR(1) S syl daie £ gad clalaa ad i il 1(6) Jo>

Vector Autoregression Estimates

Sample (adjusted): 1972 2019

Included observations: 48 after adjustments

DEXPO DIMPO

DEXPO(-1) 0.272211 0.483684
DIMPO(-1) -0.253646 -0.484128
C 0.081576 0.092933
R-Squared 0.05080 0.016026
F-Statistic 0.114893 0.366448

[D(EXPO)t] _ [0.272211
D(IMPO),] ~ l0.483684

— 0.253646
—0.484128

GRS Gl 385 VAR(L) zosall L (s
DEXPO = 0.272211*DEXPO(-1) - 0.253646*DIMPO(-1) + 0.081576
DIMPO = 0.483684*DEXPO(-1) - 0.484128*DIMPO(-1) + 0.092933

(4)
(5)

YIS i hns JS5 VAR(L) 2 sl LS sale) Sa

VAR(1) Tests for the residuals of the VAR(1) model
paall dam 3 JLEAY (857 (nlsaall) B a 90 LS Portmanteau Tests s LM Tests Guoliay) i a3 sl
Ol LAY ol 280 el claa) e dlaie Yl aelall Al aied ) ol ALudid 313 Bl 5l 3 sa 5 pdey el )

sl S I ) dsa g pamy gl A paall dia i J o LiSay Ll ALlAAl 5,69 4 saall dad e S8 4 susndll f 28

VAR(1) gisal LM L5 3(7) ds2a

D(EXPO)t_l] N [0.081576

D(IMPO);_4 0.092933

(6)

gisad Bl LRI 3

Lag F-stat Df Prob.

1 0.504464 (4,84.0) 0.7325

2 1.153348 (4,84.0) 0.3374

3 2.368321 (4,84.0) 0.0591

4 1.752558 (4,84.0) 0.1462

5 0.050735 (4,84.0) 0.9951

VAR(1) zisall Portmanteau L&) :(8) Jsa

Lags Q-Stat Prob. Adj O-Stat Prob. df
1 0.105218 0.107457 --- ---
2 4.673607 0.3225 4.874471 0.3004 4
3 13.74362 0.0887 14.54915 0.0685 8
4 19.88078 0.0694 21.24424 6950.0 12
5 20.08195 0.2166 21.46880 0.1612 16

DIMPO &laish s DEXPO i jaball 4 5 6ill 4laia) ANy
Immediate response function for DEXPO exports and DIMPO imports
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This study seeks to examine the relationship between two economic
variables represented by the import and export chains of products and
services in lrag using a vector autoregressive model. Using the
cointegration test, it was concluded that there is a short-term
equilibrium relationship between the two variables, and through
estimating the first-order autoregressive vector model that was chosen
based on several statistical criteria to determine the rank of the model,
as well as using the Granger M test, using the economic program
Eviews10, it was found that That the two variables are independent of
each other. By estimating the response function for shock analysis, it
was discovered that both variables have positive and negative effects
for both parties, that is, there is no significant effect of either variable
on the other.
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