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Abstract:

This study aims to identify the impact of expoda economic growth
in Algeria over the period (1970-2012) through esipg the Evolution
of exports and gross domestic product, and relyimg econometric
methods by testing the stationarity of data by wpgl Augmented
Dickey- Fuller and Philips-Perron, and applying (@B method, the
study concluded that there is a long-term relahgnsand the exports
has a positive impact on economic growth.

Key words:exports, economic growth, co-integratiaatoregressive-distributed
lag model.
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Dependent Variable: LOG(GDP)
Method: Least Squares

Date: 06/08/M19 Time: 0758
Sample: 1970 2017

Included observations: 438

Variable Coefficient Std. Error t-Statistic Praob.
C -0.156379 0.337483 -0.463368 0.6453
LOG(EXPORT) 1.243947 0.088477 14.05952 0.0000
R-squared 0811220 Mean dependentwvar 4 571730
Adjusted R-squared 0807116 Z.D. dependentwvar 0446722
S.E. of regression 0.196194  Akaike info criterion -0.378656
Sum squared resid 1770629 Schwarz criterion -0.3006848
Log likelinood 11.08773 Hannan-Cuinn criter. -0.349192
F-statistic 197.6700 Durbin-Watson stat 0142774
Probi{F-statistic) 0.000000
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Akaike Information Criteria
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Dependent Variable: GDP

Method: ARDL

Crate: 061019 Time: 11:09

Sample (adjusted): 1975 2017

Included observations: 43 after adjustments
Maximum dependent lags: 2 (Automatic selection)
Model selection method: Akaike info criterion (AlC)
Dynamic regressors (5 lags, automaticy: EXPORT
Fixed regressors:

Mumber of models evalulated: 18

Selected Model: ARDL(3Z, 5)

Wariable Coeflicient Std. Error t-Statistic Prob.*
GDP({-1) 1.274250 0.154753 8.2324100 0.0000
GDP-2) 0129255 02763320 0457757 0.6429
GDP({-2) -0.436222 0159108 -2 741670 0.0097
EXPORT 0.541495 0.096934 55865255 00000
EXPORT(-1) -0. 728564 0167801 -4.341824 0.0001
EXPORT(-2) -0.111614 0.233297 -0.4T8422 0.6254
EXPORT(-2) 0.260495 0187812 1.3856999 01745
EXPORT(-4) -0.038150 0.128597 -0.296664 0. 75685
EXPORT(-5) 0175801 0102847 1.719062 0.0947
R-squared 0.995923 Mean dependent var 112.4749
Adjusted R-s=quared 0.9983670 S.D. dependent var 41 41302
S.E. of regression 1.510253 Akaike info criterion 2.846197
Sum squared resid TT7 54942 Schwarz criterion 4 214820
Log likelihood -T3.69323 Hannan-CQuinn criter. 2.982134
Curbin-YWatson stat 2187096
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xS0 gl bl dSes os il Godfrey Seerial Correlation LM Test

e Ll Gl e e White Lesl
FAUST sh Jgadl il oSy (LML L
LM cllaxd gl LI jles) il 1(7-2) o3, Jod

Breusch-Godfrey Serial Corralation LM Test

F-statistic 1870263 Prob F{2.32) 01705
Obs*R-squared 4 455280 Prob. Chi-Square(2) 0.1074

Test Equation;

Depandent Yariable: RESID

Method: ARDL

Date: 061019 Time: 10:58

Sample: 1975 2017

Includad abservations: 43

Presampla missing value lagged residuals set to zero
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P WS Il Jgadly sl sty - White e

White slaxdU bl ild jles) w5t 1(8-2) o3 Jgis

Heteroskedasticity Test White

F-=tatistic 1.184783
Oobs"R-sguared 1050112
Scaled explained SS9 7026326

Prob., F(9.33) o.
Prob. Chi-Sguara{9) 0.3115
Prob. Chi-Sguara{9) (u]

Test Equation:

Dependant Variaolie: RESIDN2
Method: Least Squares

Date: 0G6MOV19 Time: 11:017
Sample: 1975 2017
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QU Jodd (3 s LS sl

ARDL 35 Bounds testssidi L)zt 1(9-2) o3, Jgir

ARDL Bounds Teal

Date: 081018 Time: 11:08
Sample. 1875 2017
Included onservations. 43

Mull Hypothesis: Mo long-run relabonsnips exist

Toat Statiatic Wl K

F-ztatistc 4. 9820489 1

Critical Valus Bounds

Significance i Bouna i1 Bouna
10% e 328
5596 315 4.11
2. 5% 288 4.92
184G 4 21 & o2
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Long Run Coefficients
Variable Coefiicient  Std. Eror  t-Statistic  Prob.
EXPORT 3070605 0561140 5472079  0.0000
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ARDL Error Correction Regression
Dependent Variable: D{GDF)
Selected Model: ARDL(2, 5)

Case 1: Mo Constant and Mo Trend
Date: 061919 Time: 20:46
Sample: 1970 2017

Included observations: 43

ECM Regression
Case 1. Mo Constant and Mo Trend

Variable Coefficient Std. Errar t-Statistic Prob.
D{GDP{-1)) 0.306967 0147244 2084758 0.0447
D{GDP{-2)) 0436222 0134285 3248481 0.0026
D(EXPORT) 0.541495 0.095231 5686103 0.0000

D{EXPORT(-1}) -0.287531 0120368 -2.388759 0.0226
D{EXPORT(-2}) -0.399145 0140384 -2.843236 0.0075
D{EXPORT(-2}) -0.138651 0102042 -1.345577 01873
D{EXPORT(-4}) -0.176801 0.097018 -1.822352 00772
CointEq(-1)y* -0.032718 0.010216 -3.202680 0.00320
R-squared 0.702446 Mean dependentvar 3.48E+09
Adjusted R-squared 0642936 3D dependentvar 2 49E+09
S.E. of regression 1.49E+09 Akaike info criterion 45 24622
Sum squared resid T.75E+19 Schwarz criterion 4557388
Log likelinood -064 7937  Hannan-CQwinn criter. 45 36705
Durbin-Watson stat 2187098

* p-value incompatiole with -Bounds distribution.
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