=~

Voot § L s : .?.; " (2024 &ir) 01 sudt ¢ palal sl

AJ y

A 3 eoladYl sl o Wil domyB-) dyylond) YL
(2021-1987) 3581 I Lowld Luslys

Foreign trade exchanges and their impact on economic growth in Algeria
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Abstract

This research paper aims to measure the impact of foreign trade exchanges on economic
growth in Algeria using time series covering the period (1987-2021) based on the
autoregressive distributed time gap model (ARDL). where the nature of the equilibrium
relationship between both foreign trade exchanges and economic growth rates was
examined, with Relying on other variables, including the real effective exchange rate, the
inflation rate, and total physical capital formation. The study concluded a significant
positive impact of foreign trade exchanges on economic growth in both the long and short
term.
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(0.2073) | (0.0000) (0.1873) (0.0000)
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F-Bounds Test Null Hypothesis: No levels relatonship
Test Statistic Value Signif. o) 1)
Asymptotic: n=1000
F-statistc 4.712381 10% 22 3.09
Kk 4 5% 2.56 349
2.5% 288 387
1% 329 437
Actual Sample Size 32 Finite Sample: Nn=35
10% 2.486 3.46
5% 2947 4.088
1% 4.003 5.532
Finite Sample: Nn=30
10% 2.525 356
5% 3.058 4223
1% 428 584
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Variable Coefficient Std. Error t—Statistic .Prob
Long Run Equation
LBC 0.142128 0.033108 4.292936 0.0005
LREER | -0.000959 0.068388 | -0.014023 0.9890
LINF | -0.041567 0.008729 -4.761717 0.0002
LGCF | 0.683341 0.062610 10.91431 0.0000
C 5.806612 0.522577 11.11149 0.0000
P (F-statistic) =0.00 | F-statistic= 184.18 R2=0.99 DW=2.50
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Variable \ Coefficient | t-Statistic | Prob
Short Run Equation
D (LGDP (-1)) 0.612176 4.607592 0.0003
D(LBC) | 0.139346 6.679623 0.0000
D (LBC (-1)) | -0.091813 -3.438670 0.0031
D(LREER) 0.054939 1.729176 0.1019
D (LREER (-1)) | -0.130784 ~3.691978 0.0018
D(LINF) | -0.012372 -3.321682 0.0040
D(LGCF) | 0.385471 6.925642 0.0000
D (LGCF (-1)) | -0.248065 -3.468211 0.0029
D (LGCF (-2)) | -0.125151 -3.785106 0.0015
Cointe (-1) * -0.568206 -6.048988 0.0000
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Breusch-Godfrey Serial Correlation LM Test:giit blsy¥ s

F-statistic 1.579854 | Prob. F(2,9) 0.2384
Obs*R-squared 5.567857 | Prob. Chi-Square(2) 0.0618
Heteroskedasticity Test: ARCH  :ouldl pie <l s
F-statistic 1.459749 | Prob. F(1,28) 0.2367
Obs*R-squared 1.485640 | Prob. Chi-Square (1) 0.2229
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Serles: Residuals
Sample 1990 2021
Observations 32

Mean +3.75¢-16
Medlan 0.000590
Maximum 0.024910
Minimum 0.020649
Std. Dev, 0.011550
Skewness 0.243358
Kurtosis 2310836

Jarque-Bera 0949120
Probability  0.622159
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