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Abstract :

Export behavior is given special attention by many researchers, businessmen, and
public authorities in both developed and developing countries, where export activity is an
important strategy to achieve economic growth, and through what this study deals with
measuring the impact of exports on economic growth in Algeria given Because of the great
importance that exports occupies in the national economy, they are considered the main and
almost the only source of hard currencies and play the main role as the main engine of
development and the locomotive of economic growth.

This is to know the importance of the country's foreign trade to support its economic
growth by focusing on exports and economic growth by analyzing the current reality of the
Algerian economy and the challenges it faces and highlighting the most important factors that
affect the economic growth rates achieved in Algeria, as well as demonstrating the importance
and ways of developing and diversifying exports and their impact on growth. A standard
model made up of GDP has been reported. Representing economic growth as a dependent
variable and two explanatory variables, which are the export variable and the import variable
using Autoregressive Models "ARDL" technique.

The results showed the significance of exports and imports as explanatory variables
for economic growth
key words:

Exports, economic growth, foreign trade, export development, gross domestic product,

autoregressive models, logarithm of imports.
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Correlogram of LEXPORT Correlogram of LPIB
Date: 07/04121 Time: 22:53 Date: 07/04121 Time: 22:31
Sample: 19902019 Sample: 1990 2019
Included observations: 30 Included observations: 30
Autocorrelation  Partial Correlation AC  PAC Q-Stat Prob Autocorrelation  Partial Correlation AC  PAC Q-Stat Prob
| ] | 1| 1 0897 0897 26659 0.000 [ — | [/ | 1 0.881 0881 25685 0.000
[ — L 2 0768 0193 46872 0.000 [ — ! ! 2 0776 0001 46361 0.000
3 [T 3 0634 -0.080 61161 0.000 [ — | | 3 0678 -0.026 62722 0.000
= g 4 0488 -0.143 B69.956 0.000 [ — [ 4 0577 -0.068 75.032 0.000
[ | = 5 0298 -0.326 73371 0.000 [ | | 5 0482 -0.039 83954 0.000
[ g 6 0113 -0.085 73885 0.000 [ 1 1 F 0393 -0.034 90436 0.000
[ . 7 -0.050 -0.058 73988 0.000 [ | I 7 0314 -0.018 94239 0.000
g ! ! 8 -0.183 -0.002 75448 0.000 [y [ 8 0232 -0.066 96.586 0.000
= g o 9 -0.319 -0.163 80107 0.000 [l g o 9 0145 -0.001 97544 0.000
. | | 10 -0.416 0032 83396 0.000 [ | | 10 0.065 -0.044 97740 0.000
o gt 11 -0.481 -0.073 100.07 0.000 | | I I 11 0003 0.005 97749 0.000
 — g 12 <0531 0151 11510 0.000 [ g 12 -0.072 -0.100 98.022 0.000
— ! [ 13 -0.545 0063 131.89 0.000 = [ 13 -0.143 -0.074 99183 0.000
| ! ! 14 -0515 0033 14779 0.000 = n o 14 -0.208 -0.059 40179 0.000
= ! tp 15 -0438 0132 160.08 0.000 T [ [ 15 -0.265 -0.042 106.27 0.000
o= tpe 16 -0.338 0.068 167.89 0.000 = roo 16 -0.304 0.001 11261 0.000
Correlogram of LIMP
DCrate: O7/04/21 Time: 22:54
Sample: 1990 2019
Included observations: 30
Autocorrelation Partial Caorrelation AC PAC -Stat  Prob
1 — 1 | 1 0.954 0954 30125 0.000
1 — | — 1 2 0881 -0.322 56740 0000
1 — 1O 1 2 0797 -0.085 79.332 0000
1 — [y — 1 4 0,695 -0.2232 97179 0.000
1 / 1 1 5 0588 -0.020 11047 0.000
1 — 1O 1 6 0475 -0.138 11949 0000
1 — IO 1 ¥ O0.3583 0122 12470 0.000
1 =1 [ 1 8 0233 -0.038 127.08 0.000
1 . 1 1 9 0122 0006 412775 0000
1 1 I O 1 10 0009 -0151 127.76 0.000
O 1 1O 1 11 -0.101 -0.080 128.28 0.000
| O 1 1 no 12 -0.195 00681 130.30 0.000
[ — 1 1 a o 12 -0.268 0087 13435 0000
| — 1 1O 1 14 -0.329 -0.081 14085 0.000
 — 1 1O 1 15 -0.384 -0.120 150.29 0.000
 — 1 [ 1 16 -0.432 -0.066 4163.08 0.000
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Correlogram of D(LEXPORT) Correlogram of D{LPIB)

Date: 07104221 Time: 23.35 Date: 0704121 Time: 22:31
Sample: 1990 2019 Sample: 1990 2019
Included obsenvations: 29 Included obsenvations: 29

Autocomelation  Partial Comelaion ~ AC PAC O-Stat Prob Autocomelation  Partial Corelation AC PAC O-Stat Prob
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1234 1
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Correlogram of D{LIMP)

Date: 070421 Time: 22:54
Sample: 1990 2019
Included observations: 29

Autocorrelation Partial Carrelation AC s Q-5tat Prob
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|
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0.185 28019 0246
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-0.005 22013 0525
0227 51379 0.399
0.017 5.1498 0.525
0.005 51509 0.642
-0.013 51585 0.741
-0.258 21482 05189
10 -0.041 8.2290 0.606
11 -0.242 11146 0.431
12 -0.101 11.685 0.471

I
—

[ e R I R S S I

eviews9 Jlar¥i malJl Sl pes Jo slexeYU AUall slus] 0 : jbeaall
39 oz 1 Byl 2 Sl e IS ACE 3 0) b3 (2) o3 Joadl I
RUPNNCHLINEEE SN W NP B SYR VRN PAE R S0 e S v

:DF/ADF Lz alusewl byl gl dulys 16

73



(2019-1990) j1pdt b stadY sl o Systall i :EI Jadl)
o Ol dl Jlasaly Baagl) JuSladl Bl anal 2l vt bl s e 6 il Vs 3
o3y gl (3 dsgl) ol sl gl LY s plilly AADF g DE Lt 3 redlly sl
.05
1k WSP el aos g b s ADF DF (glasl o jles V1 e w5 5,080,
32 2l s Wy DE jles) e slaxeV1 ez als :p<T 01713}
6.5 A4 3l Wy ADFE sl e sbas¥l ez 6 :p>T1 0157131
OTI36 «(P) el s wad HQSCAIC wl plall polan e sbezeV) vz 1o
AIC s e sbeze¥l n als polad s (g o) 25 (3 Ol dlas

bl @ a2 o) el Sl Je DF/ADF jlel wts QU0 Jgads

gl B Lulyll O piaed DF/ADF jlast s 1(3) o8y Jgbon)

2.79 0.54
@trend
Hp Jy3
_ _ C . 3 1
S¢org DS ty e _ _ Sbjj‘ )-j&.- AIC LPIB
= TH 4 254 290 | C e HQ

Hodss | -2.97 | -2.77 sy Jin 2 SC

FRCSN RO |

74



(2019-1990) j1pdt b stadY sl o Systall i :EI Jadl)

er.S\ oL%Y\

@trend

C W

sl

C ool

sl

sd=gll o

('-L’J\ ol LY

@trend

C ool

sl

C oo

sd=gll jdo

sl

oy Gkl fail) eviews9 Jlasyl pel ) Clr s Je slexs iU U 1] eyl
02,01
»# (LIMP) LEXPORTLPIB L3l s70) 4l choy «(3 ) o) Jod) IS

Ay ¥ JoSdl gl Miag (el Ogos 2 Wlg il sgmsy Lgam) DS 55 00 (sl & 80

75



(2019-1990) j1pdt b stadY sl o Systall i :EI Jadl)
o3 Jsakly DF/ADFE Lot ael U LW @by dll el asile S cd ©Bg,a o)) i V)

U3 g L

J¥1 3, s Lutyllt o pised DF/ADF it ol 1(4) o3y Jgiond

2.79 | -1.826
U3 @trend X
HO . . C oo
| 1

L) 5
- - - DLEXPORT,
T, 254 20079 Cow AlC

> 2

Hy o _ s e

s, | -1.953-2.283 s e 1

76



(2019-1990) j1pdt b stadY sl o Systall i :EI Jadl)

H,
plall o4y
2.79 1-0.541
@trend
HoJss 3 1
C oo

s>l

C oo

sl

FREN e

(04503 3kt Jl) eviews9 Jla-yi meldl Ao sbaxs U Wl slus] 0 : jezad!

oy 3 LIMP) (LEXPORT (LPIB L5l of (4) o3 Jaadl IS n Lol
05 &ygme Ssmmn die M3y (b LoV Go )l sl Ay eV Al L

Tyl o helSan T (6T (S50 01 e 8 s Ayl |2 el LSl O] ezt o
e J Y asb 455l BMe sgmm e ol agadl spdl Sl b gdes K an b g (]
ARDL a5l 2blall Slgmdld gl) 21 2598 s 2308K0) JWby il 2 olpad)
ARDL isj50dt ddblao)l gzl G101 jliout) miged pl sl Cllaodl

ARDL  z35¢ paad 4 cdlgy Sio 2oyl e 2lalSe 2yl Slize O] o LS O] Aoy

A skl as 0] g

77



(2019-1990) j1pdt b stadY sl o Systall i :EI Jadl)

slay ) by Sl gl s Ao 1Yo
iy willly (SCy S (AIC)  jlas e 2350l ) Sl s 0o (3 slaze V) i
I RO

;L!q'j\ Qb:ﬁj C)\j’yﬁ‘ PRUCRRVRY 1) (3) ('j) J&uﬁ\

Alkaike Information Criteria (top 20 models)
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F-stat =6.744342
sy ad PON(INe Bygial) (gt
3.17 4.14 10%
3.79 4.85 5%
4.41 5.52 2.5%
5.15 6.36 1%

(07 o3 Gkl Jil) eViews9d mslip Slr g o slexe ¥y Wl 3lus) o - aadd!

xe PesaranJ aJoudl F o~ o ST F-stat asta>yi o) U — odel Jgddl IVt oy

g ‘\jgé"‘"’ i cHO f.l:J\ Lop jabs L}Lﬂ\.gj 4(25%45%410%c1%) Zgj;x.\\ Olstans &=

23l 3 bl Olpase Gy V) aksb 351y B

Jor ) §ymaady dygb BN s 16

rnd) gl IV e 1 By sl BN i s el s
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Variables Coefhicient Std.Error t-stat Prob
LEXPORT | 3.220675 1.119424 2.877082 0.0100
LIMP 0.875745 0.385878 2.269487 0.0358
C -70.650055 | 21.339952 | -3.310694 0.0039
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ARDL Cointegrating And Long Run Form
Dependent Variable: LPIB

Selected Model: ARDL(1, 3, 2)

Date: 07/04/21 Time: 23:49

Sample: 1990 20149

Included observations: 27

Cointegrating Farm

Wariable Coefficient Std. Errar t-Statistic Praob.
D{LEXPORT) 1.108487 0324239 3418736 0.0031
D{LEXPORT(-1)) -0.0582772 0525656  -0100392 0.89211
DiLEXPORTI-2}) -0.701315 0368726  -1.901998 0.0733
DiLIMP) -0.217278 0.234491 -0.926587 0.3664
Di{LIMP{-11) -0.567380 02318394 -2 446728 0.0249
CointEqg(-1) -0.164882 0080629  -2719519 0.0141
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1522836 Prob. F(2,16) 0.2481
Obs*R-squared 4317681  Prob. Chi-Square(2) 0.11585
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Jarque-Bera L1 il ((4) o3, S

Series: Residuals
Sample 15993 2019
Observations 27

Mean -2.50e-15
Median 0.003424
ER Maximum 0.077E01
Minimum -0.088913
24 Std. Dew. 0.054389
Sugwness -0.353995
14 Kurtosis 1.982752
Jarque-Bera 1.705273
0 Probability 0.428250
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Heteroskedasticity Test: ARCH

F-statistic 1.391106  Prob. F(1,24) 0.2498
Obs*R-squared 1.424466 Prob. Chi-Square(1) 0.2327
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AR Lag Order Selection Criteria
Fndogenous variables: LPIB
Fxogenous variables: C

ate: O7F/04521 Time: 22:33
ample: 1990 2019

hcluded observations: 23

P R N

Lag LoglL LR FFPE HX
u] -23.19585 (SN 04830054 2103987 21154032
1 26.3231732 90.44166* 0.007061* -2 -2.090970*
2 26.40467 0126866 0007561 -2 -1.997940
3 27.97340 2.591305 00073207 -2 -2.0349782
4 28.36770 O.6171632 0007729 -2 -1.969892
5 28.67565 0455233 0008252 -1 -1.897298
1] 28.67909 0.004795 0009067 -1 -1.798225
i 2870970 0039914 0009967 -1 -1. 701512
AR Lag Order Selection Criteria
ndogenous variables: LEXPORT
Xxogenous variables: C
ate: 070421 Time: 22:50
ample: 1990 2019
hcluded observations: 23
Lag Logl LR FFE HC
o 18.049327 M 0.012295 -1.422554 -1.470127
1 36.89719 34 A1TTE* 0.002817 -2.034538 -2.009706
2 3904352 2722921 0002552~ -2.1324228% -2.095930*
3 39.98135 1.5492832 0.002572 -3.128813 -2.079145
4 40.132248 02265532 0.002779 -2.054998 -2.992917
5 40.54925 0.616102 0.002939 -2.004283 -2.9297386
=] 41.00790 0628116 0.002104 -2.957209 -2.870295
7 41.07345 0.0854986 0.0032401 -2.875952 -2 776622
AR Lag Order Selection Criteria
Fndogenous variables: LIMP
Fxogenous variables: C
ate: 07/04/21 Time: 22:51
ample: 1990 2019
hcluded observations: 23
Lag Loagl LR FFPE H
o -14 81329 P 0.231598 1.275068 1.387485
1 20 65688 81.22465* 00052832 -2.405816 -2.380983
2 31.71397 3.560165 0.004528% -2 -2.459619*
3 31.73705 0.0381320 0005267 -2 -2 3622853
4 31 92322 0291391 0005573 -2 -2 279068
5 31.92341 0000280 0005222 -2 2179712
5} 3273497 1129127 0006372 -2 -2.150910
i 3287276 0179724 0.006940 -2 -2.0632519
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LPIB i <

HNull Hypothesis: LPIB has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Fixed)

t-Statistic Prob.*
Aagmented Dickev-Fuller test statistic -1.1432829 0.90238
Test critical values: 1% level -4 . 323979
5% lewvel -3 580623
10%% level -2.225334
*MacKinnon (1296 one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D{LPIB}
Method: Least Squares
Crate: OF/MO4/21 Time: 22:34
Sample (adjusted) 1992 2019
Included observations: 28 after adjustments
Wariable CoefMicient Std. Error t-Statistic FProb.
LPIB(-1}) 0100934 0.02882306 -1.143829 0.2640
CHLPIBC-1)) 0012944 0179409 D.OFFF22 0.93287
= 29915664 24371132 1.227544 022158
@ TREMD(19907) 0.005749 0.010548 0.544976 0.5908
Mull Hypothesis: LPIB has a unit root
Exogenous: Constant
Lag Length: 1 (Fixed)
t-Statistic Prob.™
Augmenied Dickey-Fuller test statistic -2 770841 0.0753
Test critical values: 1%6 level -3.689194
5% lewvel -2.971853
10% level -2.625121
*Mackinnon (1996) cne-sided p-values.
Avugmented Dickey-Fuller Test Equation
Cependent Wariable: D(LFIB)
Method: Least Squares
Drate: OF/04/21 Time: 22:34
Sample (adjusted): 1992 2019
Included cbservations: 28 after adjustments
Wariable Coefficient Std. Error t-Statistic Frob.
LPIB(-1) -0.054096 0019523 2770841 00104
D{LPIB(-1)) 0002911 0175739 0016564 09869
c 1. 7023762 0.587116 2.901919 00076

LEXPORT )

*

MNull Hypothesis: LEXPORT has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 2 (Fixed)

—-Statistic Prob. =
Auvugmented Dickey-Fuller test statistic —-0. 7325603 0.9596
Test critical values: 1% lewvel —4. 32393320
5% level -2 587527
10%% level -2 229230
*MackKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Crependent Variable: DI(LEXPORT)
Method: Least Squares
Drate: 07/ 0421 Time: 22:55
Sample (adjusted): 1993 2019
Included observations: 27 after adjustments
Wariable Coefficient =td. Error t-Statistic Prob.
LEXPORT(-1) -0.05387F93 0073244 -0 .F356032 0. 4697
CHLEXPORTI-13) o.215698 oO.214691 1. 004690 0.3260
D{LEXPORT-23) 0089325 0215424 0. 416967 0. 6807
= 1. 266589 1.2802296 O.TFTETETE 0. 4557
@TREMNDC19907) 0001922 0001515 -1.268734 o.217e
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rull Hypothesis: LEXPORT has a unit root
Exogenous: Constant
Lag Length: 2 (Fixed)

t-Statistic Frob.*
Augmented Dickey-Fuller test statistic -1.4654312 0.5359
Test critical values: 1% lewvel -2.699871
5% level -2. 9762653
10%% level -2.627420
*MackKinnon (19956) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LEXPORT)
Method: Least Squares
Date: OF/04/21 Time: 22:57
Sample (adjusted): 19932 2019
Included observations: 27 after adjustments
Variable Coefficient Std. Error t-Statistic FProb.
LEXPORT(-1) -0.096538 0065927 -1. 464312 01566
CHLEXPORT-1)) 0.224916 0199266 1.620566 01166
CHLEXPORT-23) 0187375 0203884 0. 919040 03676
L Z 391884 1.623990 1. 463830 0o 1568
MNull Hypothesis: LEXPORT has a unit root
Exogenous: MNone
Lag Length: 2 (Fixed)
t-Statistic Proo.=~
Auamented Dickey-Fuller test statistic 0087151 0.6445
Test critical values: 1%E level 2. 653401
5% level -1.95385=
1086 level -1.60957F1
“MackKinnon (1996) one-sided pvalues.
Augmented Dickey-Fuller Test Equation
Dependent Variable: DILEXPORT)
Method: Least Sguares
Crate: O7F /0452 Time: Z22:52
Sample (adjusted): 1292 2019
Included cbservations: 27 after adiustments
wWariable Coefficient Std. Error —Statistic FProbD.
LEXPORT-1) -3.34E-05 0000383 -0.08TFT151 09313
CHLEXPORT =130 0. 332007 0203895 1.528326 o 1165
CHLEXPORT-21) 0. 146500 0206715 O.FOSTOS 04853

Null Hypothesis: LIMP has a unit root
Exogenous: Constant, Limear Treand
Lag Length: 2 (Fixed)

t—-=Statistic ProD. ™
Augmented Dickey-Fuller test statistic -1.898805 085274
Test critical values: 1% lewvel -4 339330
5% lewel -2 587527
10% level —-2.2292320
*MackKinnon (19295) one-sided p-values.
Augmented Dickey-Fuller Test Egquation
Dependaent Variable: D(LIMP)
Method: Least Squares
DCrate: OF 0421 Time: 2310
Sample (adjusted): 1993 2019
Included observations: 27 after adjustments
wWariable Coefficient Std. Error -Statistic Proi.
LIMP(-1) —-0.222012 0. 122139 -1.8922305 Lo rm =
CHLIPAP (-1 3 0.282074 0202244 1.88227=2 0.OFZ29
DM P (=23} Q.M 7F=104 0.1 rFFrsos 0.973557 0.Z2409
— S5.419743 Z2.ez238888 1.91247F76 o059
ETREMNDT19907) 0.013454 o.o07F916 1.699533 o.1033
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MNull Hypothesis: LIMP has a unit root
Exogenous: Constant
Lag Length: 2 (Fixed)

t-Statistic Proo.™
Augmented Dickey-Fuller test statistic —0.921338 0. 7450
Test critical values: 1 %% lewvel -2.59937F1
5% level -2 aFG2E63
1O%e laewvel —2.627 420
*Mackinnon (1996) one-sided p-values._
Augmented Dickey-Fuller Test Equation
Cependent Variable: D{LIMP)
Method: Least Sguares
Crate: OF 04521 Time: 23:11
Sample (adjusted): 1922 2019
Included cbservations: 27 after adjustrments
wariable Coefficient Std. Error t-Statistic Prob.
LIMP 13 -0.030FS 0031319 —0.as188S O. 3354
LA (—1 3% 0.299255 0205211 1. 453279 o153
i LIMP =200 Q. 1853474 O 154552 0. 2992547 0.3312
L 0. 754661 0756312 .01 1040 03225
rull Hypothesis: LIMFP has a unit root
Exogenous: Mone
Lag Length: 2 (Fixed)
t-Statistic ProbD.*
Augmented Dickeyv-Fuller test statistic 1.1922317F 0.9359
Test critical values: 1% level -2.653401
5% level -1.9532858
10%%6 laewel -1.609571
*MackKinnon (1996) one-sided p-wvalues.
Augmented Dickey-Fuller Test Equation
Dependent Wariable: D(LIMP )
Method: Least Squares
Drate: OF7/O0S21 Time: 00:25
Sample (adjusted): 19932 2019
Included observations: 27 after adjustments
Wariable Coefficient Std. Errar t-Statistic FProb.
LIMP (-1} Q0000904 0000758 1. 192217 02448
CHLIBP =130 0292504 0205197 1.425479 o1669
CLIMP =23} 01246289 0178526 0754453 04579

JoV Gl i alll) wlpaze S 103 03y Goekal)

WaR Lag Order Selection Criteria
Endogenous variables: DILPIB}
Exogenous variables: C

Crate: OF/04/21 Time: 22:35
Sample: 1990 2019

Included observations: 22

Lag Loal LR FPE Al SC HZ
o 23 44298 P 0.007F&12% -2.040271% -1.99067 8% -2.028588%
1 23 45609 0.023831 0.008330 -1.950553 -1.851368 -1.927188
= 23.86021 0.6980365 0.008804 -1.895383 -1. 747605 -1.861335
] 23 89685 0.059952 0.009533 -1.808805 -1.610433 -1. 762074
4 24 00847 0172506 0.010485 -1. 728043 -1.480079 -1 669630
5 24 56125 0.804035 0010986 -1.687386 -1.389829 -1.617291
5] 24 84897 0.392344 0011324 -1.622633 -1.275483 -1.540855
7 24 89167 0054347 0.013055 -1 535606 -1.138863 -1.442145
WAR Lag Order Selection Criteria
Endogenous variables: D(LEXFPORT)
Exogenous variables: C
Date: 070421 Time: 22:51
Sample: 1990 2019
Included observations: 22
Lag Logl LR FFE AlC sSC HZ
o 3515342 MA* 0.002625 -3.104856 -3.055264* -3.093174
1 36.532044 2. 503667 0.002538* -2.1328131* -3.039945 -2.115765™
2 3T ATE13 1.113555 0.002624 -3.1106830 -2.958051 -3.071782
3 37T 31362 0.226620 0.002845 -3.028511 -2.8301329 -2.981780
4 3T .3T126 0.089086 0.0032112 -2.9428472 -2 694878 -2.884429
5 37 37470 0.005007 0.0032427 -2 852246 -2.554689 -2. 782150
5] 37.4965699 0.166756 0.003745 -2 772454 -2. 425304 -2 6O06THE
K 37T 51822 0.027022 0.004142 -2 683475 -2.2BET32 -2.590014
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WAR Lag Order Selection Criteria
Endogenous variables: D(LIMP)

Exogenous variables: C
Crate: O7/04021 Time: 22:52

Sample: 1990 2019

Included cbservations: 22

Lag LoglL LR FPE AlC SC HQ

o 26.20487 M= 0.005922 -2.29132323 -2.241741 -2.279651
1 27 86511 2.012982 0.005579* -2.351374* -2.252188% -2.328008*
2 27 87917 0.024290 0006110 -2 261743 2112964 -2 226695
3 27 88901 0.016097F 0006701 -2 ATFTAT28 -1.973357 -2.124998
4 28.08624 0.2042312 0007237 -2 098749 -1.850785 -2 040336
5 28151322 0.09457 5 0.007927 -2.013757 -1. 716200 -1.9432662
G 28.34988 0270745 0002601 -1.940398 -1.593748 -1.859120
7 23 35864 0011151 0.009525 -1.850785 -1.454042 -1.757324

Js¥1 34 e DF/ADF Lot it 104 43, goedol)

:LPIB izt &

rMull Hypothesis: D(L_PIB) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: O (Fixed)

t-Statistic Prob. *
Augmented Dickey-Fuller test statistic -5 4465495 0.0007F
Test critical values: 1% level -4 323979
5% lewvel -3. 580623
10% level -3.225334
*Mackinnon (1996) one-sided p-values._
Augmented Dickey-Fuller Test Equation
Crependent Wariable: DH{LPIB, 2)
Method: Least Squares
Date: 0F/M04Z21 Time: 22:42
Sample (adjusted): 1992 2019
Included observations: 28 after adjustmeants
wariable Coefficient Std. Error t-Statistic Prob.
DLPIB{-1)) -0.983055 0.180493 -5_446495 0.0000
o 0 204748 0.055901 3 662714 0.0012
@ETREMND{19907) -0.0065009 0.002381 -2 524229 0.0183
MHull Hypothesis: DMLFPIB) has a unit root
Exogenous: Constant
Lag Length: O (Fixed)
t-Statistic Prob.*
Avugmented Dickey-Fuller test statistic -4 A3TIZ2 0.0016
Test critical values: 1% lewvel -3.689194
5% lewel -2.971853
10% level -2.625121
*Mackinnon (1996) one-sided p-values.
Auvugmented Dickey-Fuller Test Equation
Dependent Variable: D{LFIB 2}
Method: Least Squares
Crate: O7/0421 Time: 22:43
Sample (adjusted): 1992 2019
Included observations: 28 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
CHLPIB-1)) -0. 724886 0163361 -4 437322 0.0001
= 0.072358 0027303 2869973 o.0021
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Mull Hypothesis: D(LEXPORT) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: -1 (Fixed)
t-Statistic Prob.>
Avugmented Dickey-Fuller test statistic -2. 9059320 D A7FE2
Test critical values: 1%6 level -4. 33932320
5% level -3.58T7527
10% level -3.229230
*Macklinnon (19963 one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LEXPORT,2)
Method: Least Sguares
Drate: O7/0421 Time: 22:01
Sample (adjusted): 19932 2019
Included cbservations: 27 after adjustment=s
Wariable Coeflicient Std. Error t-Statistic Frob.
DHLEXPORT(-1 ) -0. 754541 0262097 -2 9059320 o 0080
D{LEXPORT-1).2) -0.045754 0. 204855 -0.223399 08252
L 0.039758 0.023957F 1.659545 0. 1106
ETREMD(12907) -0.002423 0.001222 -1.826523 o.o=2082
HMull Hypothesis: D{LEXPORT) has a unit root
Exogenous: Constant
Lag Length: 1 (Fixed)
t-Statistic FProb.*
Augmented Dickev-Fuller test statistic —2. 193764 0.2129
Test critical values: 1% level -3.6899871
5% level 2976263
10% level -2 627420
*Mackinnon (1296) one-sided pvalues.
Augmented Dickey-Fuller Test Equation
Dependent Wariable: DHMLEXKPORT 2}
Method: Least Squares
Date: OF/O421 Time: 23:02
Sample (adjusted): 1992 2019
Included cbservations: 27 after adjustments
Wariable Coefficient =td. Error t-Statistic Prob.
CHLEXPORT-13) -0.521823 0237867 -2 1937654 o.03z82
D{LEXPORTC-130,2) -0 145298 0206703 -0.FOFFT0 04859
Lo —0.000FE50 0009491 —-0.0F92031 09377
Mull Hypothesis: DMLEXPORT) has a unit root
Exogenous: Mone
Lag Length: 1 (Fixed)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2 283320 00241
Test critical values: 1% level -2 653401
5% level -1.953858
10% level -1.609571
*Mackinnon (19956) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D{(LEXPORT,2)
Method: Least Squares
Crate: 07/04/21 Time: 22:03
Sample (adjusted): 1993 2019
Included observations: 27 after adjustments
Variable Coefficient Std. Error t-Statistic FProb.
D{LEXPORT(-1)) -0.524925 0229396 -2 283320 0.0312
D{LEXPORT(-1},2) -0.144468 0201278 -0 717754 0.47986
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Mull Hypothesis: DMLIMP) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Fixed)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.231628 0.4544
Test critical values: 1% lewvel -4.3393320
5% lewel -3.58T7527
10% level -3.229230
*Mackliinnon (1995) one-sided p-values.
Auvugmented Dickey-Fuller Test Equation
Cependent Variable: D{LIMP,2)
Method: Least Squares
Drate: O7/04/21 Time: 23:17
Sample (adjusted): 1993 2019
Included observations: 27 after adjustmeants
Variable Coefficient Std. Error t-Statistic Prob.
CLIMP(-13) -0.549501 0.246233 -2.231628 0.0357
CLIMP{-1),2) -0.162115 0187507 -0.864581 0.32962
c 0.039137 0.036274 1.078932 02918
@ TREMD{19907) -0.001114 0.002058 -0.541312 0.5935
Mull Hypothesis: D{LIMP) has a unit root
Exogenous: Constant
Lag Length: 1 (Fixed)
t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2.409976 0.1485
Test critical values: 1% lewel -2.699871
5% lewvel -2.976263
10% level -2 627420
*Mackliinnon (1995) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Cependent Variable: CHLIMP,Z2)
Method: Least Squares
Date: O07/04521 Time: 23:19
Sample (adjusted): 19932 2019
Included observations: 27 after adjustments
Wariable Coefficient Std. Error t-Statistic Prob.
CLIMP {130 -0.574356 0.228325 -2.409976 0.0240
CHLIMP-103,2) -0.1324970 0177996 -0. 758275 0.4557F
L= 0.022266 o.018282 1.217889 0.2351
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Mull Hypothesis: D{LIMP) has a unit root
Exogenous: Maone
Lag Length: 1 (Fixed)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -2 064364 0.0384
Test critical values: 1% level -2.653401
5% level -1.953858
10% level -1.609571
*MackKinnon (1996) one-sided p-values.
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LIMP,2)
Method: Least Squares
Date: 07/04/21 Time: 23:21
Sample (adjusted): 1993 2019
Included observations: 27 after adjustments
YVariable Coeflicient Std. Error t-Statistic Frob.
CHLIMP{-13) -0.413759 0200429 -2 064364 0.0495
D{LIMP{-1),2) -0.191941 0173391 -1.106988 0.2788
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ARDL Bounds Test

Date: 07104721 Time: 23:44

Sample: 1993 20149

Included observations: 27

Mull Hypothesis: Mo long-run relationships exist

Test Statistic Value k

F-statistic 6.744342 2

Critical Value Bounds

Significance [0 Bound [1 Bound
10% 37 4.14
A% 379 4 85
2.5% 441 .52
1% 5.18 6.36
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ARDL Cointegrating And Long Run Form
Dependent Variable: LPIB

Selected Model: ARDL(1, 3, 2)

Date: 07/04/21 Time: 23:49

Sample: 1990 2019

Included observations: 27

Cointegrating Form

Variable Coefficient Std. Errar t-Statistic Praob.
DILEXPORT) 1.108487 0.324239 3418736 0.0031
DILEXPORT(-1)) -0.082772 0.525686  -0.100392 08211
DILEXPORT(-2)) -0.701315 0.368726  -1.901995 0.0733
DiLIMP) -0.217278 0.234491 -0.926597 0.3664
DiLIMP{-1)) -0.567380 0.231894  -2.446728 0.0249
CointEq(-1) -0.164882 0.060629  -2719519 0.0141

Cointeq = LPIB - (2.2207*LEXPORT + 0.8757*LIMP -70.6501 )

Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
LEXPORT 3220675 1.119424 2877082 0.0100
LIMP 0875745 0.385878 2269487 0.0358
C -70.650055  21.338952  -3.310694 0.0039

110



	أثر الصادرات على النمو الاقتصادي في الجزائر
	الجدول (أ) الميزة المطلقة

