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Résumé
Objectifs étude visait a montrant I’impact du commerce extérieur sur la
croissance ¢conomique de I’Algérie au cours de la période (1990-2022), en
s’appuyant sur des variables importantes du commerce extérieur et de la
croissance économique, a savoir le PIB, les exportations et les importations,
extraites des données de la Banque mondiale, ou les outils de mesure
¢conomique du modele d’auto-gradation distribué d’ARDL ont été utilisés, en
s’appuyant sur des logiciels (10eviews).
Grace a 1’¢tude standard, nous avons trouvé un équilibre a long terme entre

le produit intérieur brut (PIB) de 1’Algérie et les exportations et les importations

et qu’il existe une corrélation entre ces exportations a PIB.

Mots clés: Commerce extérieur, Croissance économique, ARDL
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Bounds Test ol iiall Jalall jladl @ (03) Jgaall

Null Hypothesis: No levels relationshipF-Bounds Test

I(1) 1(0) Signif. Value Test Statistic

Asymptotic: n=1000

3.35 2.63 10% 11.41879 F-statistic
3.87 3.1 5% 2 K
4.38 3.55 2.5%
5 4.13 1%
Finite Sample: n=30 30 Actual Sample Size
3.695 2.915 10%
4.428 3.538 5%
6.265 5.155 1%
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Case 2: Restricted Constant and No Trend

Prob. t—Statistic Std. Error Coefficient Variable
0.0120 2.778580 0.062397 0.173375 IM
0.1882 1.365020 0.233521 0.318760 EX
0.1205 1.625854 7.123059 11.58105 C

EC = LPIP - (0.1734*IM + 0.3188*EX + 11.5811 )

Eviews 10 clajda Ao el cuallalialac) a0 jaaal)
P b WS galai@y) gall Jigh JaV) dalas delbia (Ko dun -

LPIP = - (0.1734* IM + 0.3188 * EX + 11.5811)
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ARDL Error Correction Regression
Dependent Variable: D(LPIP)
Selected Model: ARDL(3, 3, 2)
Case 2: Restricted Constant and No Trend
Date: 04/28/24 Time: 13:04
Sample: 1990 2022

Included observations: 30

ECM Regression

Case 2: Restricted Constant and No Trend
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Prob. t-Statistic Std. Error Coefficient Variable
0.0730 -1.897716 0.155902  -0.295857 D(LPIP(-1))
0.0005 -4.172270 0.117995  -0.492305 D(LPIP(-2))
0.0213 -2.510031 0.004607 -0.011564 D(IM)
0.0389 -2.218950 0.005353 -0.011878 D(IM(-1))
0.0017 -3.663783 0.004810 -0.017624 D(IM(-2))
0.0000 7.237778 0.002362 0.017097 D(EX)
0.1067 -1.693600 0.002575  -0.004362 D(EX(-1))
0.0000 =7.272348 0.008030  -0.058397 CointEq(-1)*
0.046193  Mean dependent var 0.853542R-squared
0.126717 S.D. dependent var 0.806942Adjusted R—-squared
-2.715301 Akaike info criterion 0.055678S.E. of regression
-2.341648  Schwarz criterion 0.068200Sum squared resid
-2.595766  Hannan—Quinn criter. 48.72951Log likelihood

1.936975Durbin-Watson stat

* p-value incompatible with t-Bounds distribution.
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Breusch—Godfrey Serial Correlation LM Test:

0.1886  Prob. F(2,17) 1.842790F-statistic
0.0691  Prob. Chi-Square(2) 5.3451430bs*R-squared

Eviews 10 Glajda Ao ol cuadlall dac) et jlaal)
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Heteroskedasticity Test: ARCH

0.6053  Prob. F(1,27) 0.273458F-statistic
0.5897  Prob. Chi-Square(1) 0.2907690bs *R-squared
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.gn*kl\ ol k) ¢ (10) ady Jad)

Series: Residuals
Sample 1993 2022

7 Observations 30

6 - Mean 2.37e-15
Median 0.000321
Maximum 0.170615

4 Minimum -0.084798
Std. Dev. 0.048495
Skewness 1.320340

2 | Kurtosis 6.430699
Jarque-Bera 23.42861
Probability 0.000008

-0.10 -0.05 0.00 0.05 0.10 0.15
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Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=8)

Prob.* t-Statistic

0.9065 -0.348186 Augmented Dickey-Fuller test statistic
-3.653730 1% level Test critical values:
-2.957110 5% level
-2.617434 10% level

Null Hypothesis: LPIP has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=8)

Prob.* t-Statistic

0.6164 -1.928764 Augmented Dickey-Fuller test statistic
-4.273277 1% level Test critical values:
-3.557759 5% level
-3.212361 10% level

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

Null Hypothesis: LPIP has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=8)

Prob.* t-Statistic

0.9599 1.443068 Augmented Dickey-Fuller test statistic
-2.639210 1% level Test critical values:
-1.951687 5% level
-1.610579 10% level

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

\&;u;‘ﬂ ‘";;.d\ @L’d\ docdll Basgl) ds jLad
1pip

Null Hypothesis: D(LPIP) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=8)

Prob.* t-Statistic

0.0001 -5.271075 Augmented Dickey-Fuller test statistic
-3.661661 1% level Test critical values:
-2.960411 5% level
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-2.619160 10% level

Lag Length:

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

Null Hypothesis: D(LPIP) has a unit root
Exogenous: Constant, Linear Trend
0 (Automatic - based on SIC, maxlag=8)

Prob.*

t-Statistic

0.0011

-5.169399 Augmented Dickey-Fuller test statistic

-4.284580 1% level Test critical values:
-3.562882 5% level
-3.215267 10% level

Lag Length:

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

Null Hypothesis: D(LPIP) has a unit root
Exogenous: None
0 (Automatic - based on SIC, maxlag=8)

Prob.*

t-Statistic

0.0000

-4.801065 Augmented Dickey-Fuller test statistic

-2.641672 1% level Test critical values:
-1.952066 5% level
-1.610400 10% level

Lag Length:

*MacKinnon (1996) one-sided p-values.
0 e Q\d)bﬂ Ml.a 33;3 J..A; JLﬂA\

Null Hypothesis: IM has a unit root
Exogenous: Constant
0 (Automatic - based on SIC, maxlag=8)

Prob.*

t-Statistic

0.4033

-1.737938 Augmented Dickey-Fuller test statistic

-3.653730 1% level Test critical values:
-2.957110 5% level
-2.617434 10% level

Lag Length:

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

Null Hypothesis: IM has a unit root
Exogenous: Constant, Linear Trend
0 (Automatic - based on SIC, maxlag=8)

Prob.*

t-Statistic

0.7507

-1.647856 Augmented Dickey-Fuller test statistic

-4.273277 1% level Test critical values:
-3.557759 5% level
-3.212361 10% level
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*MacKinnon (1996) one-sided p-values.

Null Hypothesis: IM has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=8)

Prob.* t-Statistic

0.5235 -0.420742 Augmented Dickey-Fuller test statistic

-2.639210 1% level Test critical values:
-1.951687 5% level
-1.610579 10% level

*MacKinnon (1996) one-sided p-values.
1 A 5..\;3 JS% Jl,\ﬁ‘

Null Hypothesis: D(IM) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=8)

Prob.* t-Statistic

0.0008 -4.659933 Augmented Dickey-Fuller test statistic

-3.661661 1% level Test critical values:
-2.960411 5% level
-2.619160 10% level

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

Null Hypothesis: D(IM) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=8)

Prob.* t-Statistic

0.0039 -4.674191 Augmented Dickey-Fuller test statistic

-4.284580 1% level Test critical values:
-3.562882 5% level
-3.215267 10% level

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

Null Hypothesis: D(IM) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=8)

Prob.* t-Statistic

0.0000 -4.741276 Augmented Dickey-Fuller test statistic

-2.641672 1% level Test critical values:
-1.952066 5% level
-1.610400 10% level

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

~116™



Lag Length:

) daild

0 s & jobal) dpeall) dpwilly 3aa g da Lid

Null Hypothesis: EX has a unit root
Exogenous: Constant
0 (Automatic - based on SIC, maxlag=8)

Prob.*

t-Statistic

0.3394

-1.874804 Augmented Dickey-Fuller test statistic

-3.653730 1% level Test critical values:
-2.957110 5% level
-2.617434 10% level

Lag Length:

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

Null Hypothesis: EX has a unit root
Exogenous: Constant, Linear Trend
0 (Automatic - based on SIC, maxlag=8)

Prob.*

t-Statistic

0.6487

-1.865433 Augmented Dickey-Fuller test statistic

-4.273277 1% level Test critical values:
-3.557759 5% level
-3.212361 10% level

Lag Length:

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

Null Hypothesis: EX has a unit root
Exogenous: None
0 (Automatic - based on SIC, maxlag=8)

Prob.*

t-Statistic

0.5992

-0.219661 Augmented Dickey-Fuller test statistic

-2.639210 1% level Test critical values:
-1.951687 5% level
-1.610579 10% level

Lag Length:

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

1 e &l jaball dudlly sas gl Hia Ls)

Null Hypothesis: D(EX) has a unit root
Exogenous: Constant
0 (Automatic - based on SIC, maxlag=8)

Prob.*

t-Statistic

0.0001

-5.453693 Augmented Dickey-Fuller test statistic

-3.661661 1% level Test critical values:
-2.960411 5% level
-2.619160 10% level
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*MacKinnon (1996) one-sided p-values.

Null Hypothesis: D(EX) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=8)

Prob.* t-Statistic

0.0008 -5.333968 Augmented Dickey-Fuller test statistic

-4.284580 1% level Test critical values:
-3.562882 5% level
-3.215267 10% level

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

Null Hypothesis: D(EX) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=8)

Prob.* t-Statistic

0.0000 -5.545606 Augmented Dickey-Fuller test statistic

-2.641672 1% level Test critical values:
-1.952066 5% level
-1.610400 10% level

*MacKinnon (1996) one-sided p-values.
L idal) Jalsal) s

Null Hypothesis: No levels relationshipF-Bounds Test

I(1) 1(0) Signif. Value Test Statistic

Asymptotic: n=1000

3.35 2.63 10% 11.41879 F-statistic
3.87 3.1 5% 2 K
4.38 3.55 2.5%
5 4.13 1%
Finite Sample: n=30 30 Actual Sample Size
3.695 2.915 10%
4.428 3.538 5%
6.265 5.155 1%
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Case 2: Restricted Constant and No Trend

Prob. t—Statistic Std. Error Coefficient Variable
0.0120 2.778580 0.062397 0.173375 IM
0.1882 1.365020 0.233521 0.318760 EX
0.1205 1.625854 7.123059 11.58105 C

EC = LPIP - (0.1734*IM + 0.3188*EX + 11.5811)

mall) JaN) Lad)

ARDL Error Correction Regression
Dependent Variable: D(LPIP)
Selected Model: ARDL(3, 3, 2)
Case 2: Restricted Constant and No Trend
Date: 04/28/24 Time: 13:04
Sample: 1990 2022

Included observations: 30

ECM Regression

Case 2: Restricted Constant and No Trend

Prob. t-—Statistic Std. Error Coefficient Variable
0.0730 -1.897716 0.155902  -0.295857 D(LPIP(-1))
0.0005 -4.172270 0.117995  -0.492305 D(LPIP(-2))
0.0213 -2.510031 0.004607 —-0.011564 D(IM)
0.0389 -2.218950 0.005353 -0.011878 D(IM(-1))
0.0017 -3.663783 0.004810  -0.017624 D(IM(-2))
0.0000 7.237778 0.002362 0.017097 D(EX)
0.1067 -1.693600 0.002575  -0.004362 D(EX(-1))
0.0000 -7.272348 0.008030  -0.058397 CointEq(-1)*
0.046193 Mean dependent var 0.853542R-squared
0.126717 S.D. dependent var 0.806942Adjusted R—squared
-2.715301 Akaike info criterion 0.055678S.E. of regression
-2.341648  Schwarz criterion 0.068200Sum squared resid
-2.595766 Hannan-Quinn criter. 48.72951Log likelihood

1.936975Durbin-Watson stat

* p-value incompatible with t-Bounds distribution.
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Breusch—Godfrey Serial Correlation LM Test:

0.1886  Prob. F(2,17) 1.842790 F-statistic
0.0691  Prob. Chi-Square(2) 5.3451430Obs*R-squared

Abdl) aa oulal) cild axediCin oo Liisl)

Heteroskedasticity Test: ARCH

0.6053  Prob. F(1,27) 0.273458F-statistic
0.5897  Prob. Chi-Square(1) 0.2907690bs *R-squared
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