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Abstract

The aim of this research is to measure the role of foreign trade represented in exports and imports on
the economic growth of Algeria over the period 2000 to 2020, using an indicator—based analysis and
a standard study using the ARDL model to test the interrelationship between foreign trade and
economic growth where we started From the main question: What is the role of foreign trade in

achieving economic growth in Algeria during the period 2000-2020? The research has been divided

into three chapters: Chapter | is a general overview of foreign trade, chapter Il : Basic concepts of
economic growth and its relationship to foreign trade, and chapter Il : A case-of-Algeria Standard
Study

The main findings of the study are as follows:
> In fact, there are several factors that distinguish international economic relations from
economic relations within the national economy.
» Foreign trade has several effects on many economic variables and indicators, such as
economic growth, national income, and income distribution.
> Foreign trade contributes to higher rates of economic growth by diversifying industrial

activities and creating added values.

Keywords: Economic growth, foreign trade, economic development
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S sl O gala 32l

sl o jgall 2pem &l &yl L
968.941 689.584,00 1.658.525 2000
715.473.40 764.862.4| 1.480.335.8 2001
844.152.10 957.039.8| 1.501.191.9 2002
854.612.10 1.047.441.4| 1.902.053.5 2003
1.023.048.00 1.314.399.8|  2.337.447.8 2004
1.927.903.50 1.493.644.8| 3.421.548.3 2005
2.420.463.10 1.558.540.8| 3.979.003.9 2006
2.267.334.00 1.946.829.1| 4.214.163.1 2007
2.522.986.30 2.572.033.4| 5.095.019.7 2008
492.830.70 2.854.805.3| 3.347.636.0 2009
1.321.779.80 3.011.807.6| 4.333.587.4 2010
1.931.629.70 3.442.501.6| 5.374.131.3 2011
1.780.297.50 3.907.071.9| 5.687.369.4 2012
484.551.40 4.368.548.4| 5.217.099.8 2013
737.889.90 4.179.708.3| 4.917.598.2 2014
-1.711.632 5.193.460 3.481.837 2015
-1.953.791 5.115.135 3.161.344 2016
-1.242.810 5.09.907 3.857.097 2017
- 529.272.67 5.403.232.97 | 4.873.960.29 2018
- 729.903.50 5.005.302.53 | 4.275.399.03 2019
- 1.343.641.77 4.360.320.30| 3.016.678.53 2020
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% Sl sl Jana | 7 A (gaLaBY) ol % (sl wd
% <l 5 aall

1.4 5.5 2 2000
1.5 5.5 1.9 2001
1.5 5.3 3.1 2002
1.5 6.1 6.8 2003
1.5 4.6 5.1 2004
1.5 4.8 5.2 2005
1.5 4.8 5.5 2006
1.5 5.4 5.8 2007
4.6 4.9 4.6 2008
1.7 5.5 5 2009
1.8 5.5 4.5 2010
1.9 4.5 2.83 2011
1.9 5.3 3.3 2012
2.2 4.5 2.81 2013
2.0 5.6 3.84 2014
1.9 5.5 3.9 2015
1.8 5.4 3.4 2016

2 2.2 1.4 2017

2 3.4 1.2 2018
1.9 2.4 0.8 2019

/ / 1.9 2020

WWW.ONS.DZ cililasdd kgl flgaall @ jacaall
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(JWS) Jlae¥) cpa Lag seadll shlal sl @l ARDL z3sai 3al, ¢ al (1997-2001)
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d(y,)=c+ Ay,_, + Z/II *x,_, + Zu“ *d(v,_ )+ Zu:, *d(x,_, )+ &,
i=0
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¢y gaill Jaaa :Te
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Ao dwbiiad A3 w1 o8 Jeaally (1) S 1(0) Ll cusiall Jalss daps 5 o g
TC spaidl f Lasgs Phillips—Perron jlad) e alaieYh duhall das diell Jodlad) Jals

oY) Al e dlelSia XM, pxially ¢ ggiall dic §jFia

69



il Allad duld dud A Juall

(Phillips—Perron Lidl) duiajl) Judbad) dy)yiad JLA3) :(5-3)ad; Jeaal)

UNIT ROOT TEST RESULTS TABLE (ADF)
Null Hypothesis: the variable has a unit root

AtLevel

TC XM
With Constant t-Statistic  -3.9921 -0.1956
Prob. 0.0068 0.9244

P n0
With Constant & Trend t-Statistic -4.3037 -1.2265
Prob. 0.0147 0.8765

- no
Without Constant & Trend t-Statistic  -1.8456 -1.0024
Prob. 0.0630 0.2728

x4 no

d(TC) d(XM)

With Constant t-Statistic -5.3420 -4.4684
Prob. 0.0005 0.0027
With Constant & Trend t-Statistic  -3.1393 -4.5510
Prob. 0.1310 0.0104

no pée
Without Canstant & Trend t-Statistic -5.4862 ~4.4208
Prob. 0.0000 0.0002

R e

Notes:

a: (*)Significant at the 10%, (*")Significant at the 5%, (**") Significant at the 1% and (no) Not Significant
b: Lag Length based on SIC

c: Probabilty based on MacKinnon (1996) one-sided p-values,

This Result is The Out-Put of Program Has Developed By:
Dr. Tmadeddin AV osabboh

College of Busl and E

Qassim University-KSA
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(Bounds Test) agaall mgia Jlarinl & hdal) Jalsil) jLad) 5.4

(Bounds sl jlod) dmgie Jledial i) Jolall lad) il slial 2 48y Joaadl
eV 1 aal dajall il e ST F-statistic ) Lswad) 20l of 1) bl s, Test)
Aide oS5 ABDle dgag a2 Ao pal Al adell Lunjd (ady dieg cAaginall Gligise alisae 2ic
Alad) yially (alaiBY) saill G JaY) Absh 45315 ADe gag Gl ey clriall o

(Bounds Test) agaall jLad) gilis :(6-3)ad) Jgaal)

F-Bounds Test Null Hypothesis: No levels relationship
Test Statistic Value Signif. I(O) I(1)
Asymptotic: Nn=1000
F-statistic 4.322441 10% 3.02 3.51
k 1 5% 3.62 4.16
2.5% 4.18 4.79
1% 4.94 558
Actual Sample Size 19 Finite Sample: n=35
10% 3.223 3.787
5% 3.957 4.53
1% 5763 6.48

Finite Sample: n=30
10% 3.303 3.797
5% 4.09 4.663
1% 65.027 6.76

Eviews 12 clsjia i jdaal)
zisadl) Baga ,Lid) .6.4
oI Baga e KB asty JaY) dlighy Bpad BV i & ARDL(L,1) z3seil slac) ()8
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Series: Residuals
Sample 2001 2019
Observations 19

Mean -1.40e-16
Median -0.169026
Maximum 3.086427
Minimum -4.985684
Std. Dev. 1.868900
Skewness -0.665582
Kurtosis 3.917911

Jarque-Bera 2.069859
Probability 0.355251
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Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation at up to 2 lags

F-statistic
Obs*R-squared 1.729855 Prob. Chi-Square(2) 0.4211

0.651069 Prob. F(2,13) 0.6377

Test Equation:
Dependent Variable: RESID

Method: ARDL

Date: 06/25/22 Time: 16:30

Sample: 2001 2019

Included observations: 19

Presample missing value lagged residuals set to zero.

Date: 06/25/22 Time: 16:30
Sample (adjusted): 2001 2019
Q-statistic probabilities adjusted for 1 dynamic regressor

Autocorrelation Partial Correlation AC PAC Q-Stat Prob*

g

*Probabilities may not be valid for this equation specification.

-0.043 -0.043 0.0409 0.840
-0.203 -0.206 1.0109 0.603
-0.161 -0.189 1.6585 0.646
0.127 0.065 2.0854 0.720
-0.108 -0.179 2.4166 0.789
-0.025 -0.040 2.4359 0.876
0.074 0.050 2.6190 0.918
0.114 0.056 3.0900 0.929
0.069 0.140 3.2794 0.952
10 -0.266 -0.234 6.4235 0.779
11 -0.024 0.005 6.4524 0.842
12 -0.167 -0.282 8.0503 0.781

OCONDOOPLWN=

o
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Heteroskedasticity Test: Breusch-Pagan-Godfrey
Null hypothesis: Homoskedasticity

F-statistic 0.174244 Prob. F(3,15) 0.9122
Obs*R-squared 0.639831 Prob. Chi-Square(3) 0.8873
Scaled explained SS 0.811777 Prob. Chi-Square(3) 0.8466

Test Equation:

Dependent Variable: RESID*2
Method: Least Squares

Date: 06/25/22 Time: 16:31
Sample: 2001 2019

Included observations: 19
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ARDL Error Correction Regression
Dependent Variable: D(TC)
Selected Model: ARDL(1, 1)
Case 2: Restricted Constant and No Trend
Date: 06/25/22 Time: 16:43

Sample: 2000 2019

Included observations: 19

ECM Regression
Case 2: Restricted Constant and No Trend

Variable Coefficient  Std. Error t-Statistic  Prob.
D(XM) 9.672856 4.889302 1.978371 0.0666
CointEq(-1)* -0.823321 0.214766  -3.833575 0.0016
R-squared 0.581435 Mean dependent var -0.063158
Adjusted R-squared 0.556813 S.D. dependent var 3.110415
S.E. of regression 2.070673 Akaike info criterion 4.392925
Sum squared resid 72.89068 Schwarz criterion 4.492340
Log likelihood -39.73279 Hannan-Quinn criter. 4.409750
Durbin-Watson stat 2.026133

Glayia i saaliEviews 12

87




Jushal) Ja¥) cilalea yads @il :02 3ala

ARDL Long Run Form and Bounds Test
Dependent Variable: D(TC)

Selected Model: ARDL(1, 1)

Case 2: Restricted Constant and No Trend
Date: 06/25/22 Time: 16:29

Sample: 2000 2019

Included observations: 19

Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.
C 4.595141 2.331839 1.970608 0.0675
TC(-1)* -0.823321 0.239049 -3.444145 0.0036
XM(-1) -2.956476 3.850285 -0.767859 0.4545
D(XM) 9.672856 5.376403 1.799132 0.0921

* p-value incompatible with t-Bounds distribution.
Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
XM -3.590917 4.835988 -0.742541 0.4692
c 5.581229 2.824835 1.975772 0.0669

EC =TC - (-3.5909*XM + 5.5812)
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