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Estimate the short and long-term effect of exports on economic growth in Algeria
Econometric study for the period (1990-2018)
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Abstract:
This study aims to test the impact of exports on economic growth in Algeria during the period
(2018-1990) using ARDL, the study found that non-hydrocarbon exports have an impact Positive
relatively weak on economic growth in the short and long term due to weak that non-hydrocarbon
exports, but for hydrocarbon exports, their impact is positive in the short term to become negative in
the long run, Finally, the study recommends the adoption of an non-hydrocarbon export promotion
policy by directing Surpluses of oil revenues to establish productive industries capable of
competing with global products.
Keywords: hydrocarbon exports; non-hydrocarbon exports; Economic growth; Algerian Economy.
Jel Classification Codes: F43; C22.
Résume:
Cette étude vise a tester I’impact des exportations sur la croissance économique en Algérie au cours
de la période (2018-1990) en utilisant ARDL, 1’étude a constaté que les exportations en dehors des
hydrocarbures ont un impact positif relativement faible sur la croissance économique a court terme
Compte tenu de la faiblesse des exportations en dehors des hydrocarbures, 1’impact sur les
exportations d’hydrocarbures est positif a court terme pour devenir négatif a long terme, et enfin
I’étude recommande 1’adoption d’une politique de promotion des exportations en dehors des
hydrocarbures, en orientant les excédents de recettes pétrolieres pour établir des industries
productives capables de rivaliser avec les produits mondiaux.
Mots-clés: Exportations en dehors des hydrocarbures; exportations d’hydrocarbures; la croissance

économique; économie algérienne.
Codes de classification de Jel : F43 ; C22.
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o) i) Ol sue O Sha= Y LYl
2 12,58 Faslas)
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Breusch-godfrey serial correlation LM Test

F-statistic Prob. F(2,19) 0.8837
4.046250

Obs*R-squared 0.349050 Prob. Chi-Square(2) 0.8399
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Heteroskedasticity Test :Breusch-Pagan-Godfrey

F-statistic 1.479208 Prob. F(13,7) 0.3100

Obs*R-squared 15.39567 Prob. Chi-Square(13) 0.2833

(4 5=l) Eviews 9 oz e by Joddt s slae] ¢ 1 paal
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

Breusch-Godfrey Serial Correlation LM Test:
F-statistic 1.479208 Prob. F(13,7) 0.3100 -
lobs*R-squared 15.30567 Prob. Chi-Square(13) 02823 E‘E;a,}'ils'guared o enaaq prop E:(nzi'-ss}quare(g) Do
[Scaled explained S5 1.148756 Prob. Chi-Square(13) 1.0000
. |Test Equation:
[Test Equation Dependent Variable: RESID
Dependent Variable: RESID"2 Method: ARDL
Method: Least Squares Date: 12/19/19 Time: 11:08
Date: 1211919 Time: 11:09 Sample: 1998 2018
ISample: 1998 2018 Included observations: 21
ncluded observations: 21 Presample missing value lagged residuals setto zero.
Variable Coefficient Std. Error t-Statistic Prob ariable Coeflicient Std. Error t-Statistic Prob.
LRGDP{-1) -0.019268 0.154109  -0.125029 0.9054
C -7.29E-05  0.000530  -0.137539  0.8945 LRGDP(-2) 0.049874 0180350  0.276538  0.7932
LRGDP(-1) -0.000564  0.000518  -1.088389  0.3125 LRODP(3} 0057400  0.195851 0291588 07823
LRGDP(-2) -0.000156 0.000648  -0.240563 0.8168 LRGDP(-4} -0.071933 0145426  -0.491259 0.5440
LRGDP(-3} 0.000723 0.000727 0.995095 0.3528 LRGDP{-5) -0.129033 0172715 -0.747085 0.4386
LRGDP(-4) 0.000659 0.000561 1174726 0.2785 LRGDP(-6) 0.010901 0.143462 0.075988 0.9424
LRGDP(-5) -0.000665 0.000636 -1.046018 0.3303 LRGDP{-7) 0.024312 0.141705 0171567 0.8705
LRGDP(-8) 3.62E-08 0.000546 0.006622 0.9949 LRGDP(-8) 0.071232 0.100510 0.708706 0.5102
LRGDP(-7) 0.000181 0.0005324 0.239914 0.74329 LKH 0.0296885 0.020775 1.425918 0.2124
LRGDP(-8) -0.000119 0.000382  -0.310751 0.7650 LHH(1) -0.022125 0022154 -0.998656 0.2638
LXH 0.000129  6.34E-05 2027628  0.0822 LxHE2) “5.41E-06  0.007180  -0.000754  0.9994
LXH(-1) _0.000140 7 73E-05 _1.803005 01144 LXHH -0.029027 0.020724 -1.400622 0.2202
LHXHH{-1) 0.021929 0.025127 1.270738 0.2597
LHH(-2) -3.94E-05 2.79E-05 -1.411144 0.2011 P 0056824 0138318 0410823 06982
LXHH -9.99E-05 5.54E-05 -1.802005 0.1145 B - )
. . . . RESIDN-1) -0.952793 0.394213  -2.416946 0.0603
LXHH(-1} 0.000142 7TT9E-05  1.817298  0.1120 RESID(-2) 1371835  0DB38528 -2 155184 00837
F-squared 0.733127 Mean dependentvar 2.30E-05 R-squared 0.618102 Mean dependentvar 1.73E-15
Pdjusted R-squared 0237506 S.D. dependentwvar 2.74E-05 Adjusted R-squared -0.527592 S.D. dependentvar 0.004918
= E. of regression 2.38E-05 Akaike info criterion -18.21199 S.E. ofregression 0.006078 Akaike info criterion -7.279508
Sum squared resid 3.99E-09 Schwarz criterion -17.51564 Sum squared resid 0.000185 Schwarz criterion -6.483682
Log likelinood 205.2259 Hannan-Quinn criter. -18.06087 Log likelihood 92.43484 Hannan-Quinn criter. -7. 106794
F-statistic 1.479208 Durbin-Watson stat 2.691921 F-statistic 0.5389500 Durbin-VWatson stat 2.840139
Prob(F-statistic) 0.310028 Prob(F-statistic) 0.837244
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CDependaent Wariable: LRGSO
Selected Model: ARDLS, 2, 13
Crate: 120190193 Tirme: 17103
Sample: 19290 Z2015
Included observation=s: =21
Coimntegratimng Forrmm
Wariable Coefficient =id. Error —=tatistic FProik
D LRSODPC—13) DO O099Z27F0 D 15267F 7 DO &1 0Z226 O S5510
DRGSR —=23) DO . S99393 O 1230052 I esa402>=2 Do ODS0
DL RSP -=23) O 295427 O 172923 . FOF=29 O 1=
D(ILRSODOFP—Er) -0 . 2201920 O 1=2=3494 -1 . F24352 D 1=253
DRGSR —-S) -0 . 2258 7F 7 O 1253222 1. &F0O0255 O 1=89s
DL RSP S53) OOoOF 1265 O 1193223 O 5997 50 O S5F707F
DL RSP {— 73 O3S F279 O 1=229491 ZF EeEa2arFr509 O O="12
) L o ) O oo01Tss1 DO OZ22052 D OS5 27F4 Lo = e I
L -1 ) —D. OZ25F=9 DO o099 F1s 25652552 D O=z2s
L = HH» O o0O=Z20451 O O19299 1.5 F3 799 O 1532
CointEgi-1k -0 249295 OO F1=9 -S5. 289525 o I B T By |
Cointeg = LIRGEODFE - (O 121270 H - 0. 29667 HH +— £ 2Dans s b
Lomng Runmn CoaefMcient=s
wWariable Coasetmicient Std. Error —Statistic Prob.
L =CH —O. 1Z21=205% Oo.o=2=2221 — =2 6442239 O OOo=2
L><HH O 295574 D O0OZ203=22 12862256 Lo R R
L 4 295573 O 244 2FF 17F. 5852532 Lo I e R B
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