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Abstract:

This study aims to estimate and analyze the relationship between Algerian exports
and economic growth using VAR model During the period between 1990 and
2016, and through a EVIEWS, the results of this study concluded that each
increase in the volume of exports by 100 % This results in an increase in the
economic growth rate 6% , and from it the positive parameter indicates how
important it is to increase the volume of exports to drive economic and growth.
Keywords: foreign trade, exports, trade openness, economic growth.
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EXP_GD | GDPPG EXP_GDP | GDPPG
P
With | t-Statistic | -1.9811 -3.0576 With | t-Statistic | -1.9868 -3.0889
Constant Constant
Prob. 0.2932 0.0402 Prob. 0.2908 0.0375
n0 ** no *%
With | t-Statistic | -1.2098 -3.2042 With | t-Statistic | -1.4079 -3.1339
Constant Constant
& Trend Prob. 0.8914 0.1016 & Trend Prob. 0.8392 0.1159
n0 n0 n0 n0
Without | t-Statistic | -0.1057 -2.9594 Without | t-Statistic | -0.1564 -2.9579
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Constant Prob. 0.6396 | 0.0044 Constant | Prob. 0.6218 0.0044
& Trend & Trend
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Lag LogL LR FPE AIC SC HQ

0 -165.1332 NA 347.4868 11.52643 11.62072 11.55596
2 -142.2983 3.279468 125.7800 10.50333 10.97481 10.65099
3 -141.1692 1.713098 155.2452 10.70132 11.36140 10.90805
4 -139.7786 1.918028 190.1587 10.88128 11.72995 11.14708
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Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05

No. Of CE(s) Eigenvalue Statistic Critical Value Prob. **
None 0.311161 11.55519 14.26460 0.1285

At Most 1 * 0.127277 4.220255 3.841466 0.0399

Max-eigenvalue test indicates no cointegration at the 0.05 level
* denotes rejection of the hypothesis at the 0.05 level
**MacKinnon-Haug-Michelis (1999) p-values
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GDPPG
GDPPG (-1) 0.404464
(0.17633)
[2.29378]

EXP_GDP (-1) 0.060533
(0.02769)
[2.18589]

C -1.422622
(1.33530)
[-1.06539]

R-squared
 Ad). R-squared
Fstatistic 7.740023
el s () - Rlasttestatisties []
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Slaladl) Coefficient | Std. Error | t-Statistic Prob.
C (1) 0.404464 0.176331 2.293782 0.0254
C(2) 0.060533 0.027692 2.185895 0.0312
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C(3) | -1.422622 | 1.335300  -1.065395 | 0.2911

Equation: GDPPG = C (1) *GDPPG (-1) + C (2) *EXP_GDP (-1) + C (3)

Observations : 32

R-squared 0.348022

Adjusted R- 0.303058

squared

S.E. of régression 2.055076

Durbin-Watson 2.165926

stat
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Inverse Roots of AR Characteristic Polynomia

1.5
Root Modulus

1.0

0.834782 0.834782 0.5 4

0.295045 0.295045 0.0 | . .
0.5 |

No root lies outside the unit circle.
-1.0

VAR satisfies the stability condition.
-1.5 T T T T T

=15 -1.0 -0.5 0.0 0.5 1.0 1.5
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e

Null Hypothesis: Obs F-Statistic Prob.
EXP_GDP does not Granger Cause GDPPG 32 1.91941 0.1765
GDPPG does not Granger Cause EXP_GDP 3.96686 0.0559
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Akl
(01) pd, Galad
System: UNTITLED
Estimation Method: Least Squares
Date: 03/29/20 Time: 17:44
Sample: 1987 2018
Included observations: 32
Total system (balanced) observations 64
Caoefficient Std. Error t-Statistic Prob.
Cc(1) 0.404464 0.176331 2293782 0.0254
C(2) 0.060533 0.027692 2185895 0.0312
C(3) -1.422622 1.335300 -1.065395 0.2911
C(4) 0.777841 0.390542 1.991697 0.0511
C(5) 0.725363 0.096771 7.495655 0.0000
C{(B) 8.350548 2.957454 2823559 0.0065
Determinant residual covariance 7051189
Equation: GDPPG = C(1)*GDPPG(-1) + C(2y*EXP_GDP(-1) + C(3)
Observations: 32
R-squared 0.348022 Mean dependentvar 0.697426
Adjusted R-squared 0.303058 S.D, dependentvar 2461669
S.E ofregression 2.055076 Sum squared resid 1224768
Durbin-Watson stat 2.165926
Equation: EXP_GDP = C(4)*GDPPG(-1) + C(5)*EXFP_GDP(-1) + C(6)
Observations: 32
R-squared 0.792722 Mean dependentvar 31.15894
Adjusted R-squared 0.778426 S.D. dependentvar 9.669592
S.E ofregression 4551631 Sum squared resid 6500.8032

Durbin-Watson stat 1.916159
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Vector Autoregression Estimates
Date: 03/29/20 Time: 17:39
Sample (adjusted): 1987 2018

Standard errors in () & t-statistics in [ ]

V°17/N°3/ Juin 2021

GDPPG EXP_GDP

GDPPG(-1) 0.404464 0.777841

(0.17633) (0.39054)

[2.29378] [1.99170]

EXP_GDP(-1) 0.060533 0.725363

(0.02769) (0.09677)

[2.18589] [ 7.49565]

-1.422622 8.350548

(1.33530) (2.95745)

[-1.06539] [2.82356]

R-squared 0.348022 0.792722

Adj. R-squared 0.303058 0.778426

Sum sq. resids 122.4768 600.8031

S.E. equation 2.055076 4 551632

F-statistic 7.740023 55.45420

Log likelihood -66.88100 -92 32654

Akaike AIC 4 367563 5.957909

Schwarz SC 4. 504975 65.095321

Mean dependent 0.697426 31.15894

S.D. dependent 2.461669 9.669592

Determinant resid covariance (dof adj.) 85.85514

Determinant resid covariance 70.51189

Log likelihood -158.9046

Akalke Information criterion 10.30654

Schwarz criterion 10.58136
Number of coefficients 153
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