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Abstract:

The research aimed to know the impact that
some economic variables have on foreign trade
in the short and long term for Algeria during
the research period. The research consisted of
a theoretical framework that began with the
main concepts of macroeconomic variables
and foreign trade, and ended with an analysis
of the relationship between macroeconomic
variables and foreign trade and their sources in
Algeria, while the analogical aspect came to be
concerned with estimating the research model,
which began by describing the model, testing
the unit root and cointegration, and using the
(ARDL) model. The research reached a
number of conclusions, the most important of
which are: The dominance of the oil sector and
considering it the primary source in the
Algerian economy exacerbated the structural
imbalances and led to a decline in economic
activity and the economy was affected by the
rise and fall in global oil prices and the lack of
a good environment for foreign investments.
The research reached the conclusion: A
number of recommendations, the most
important of which are: The Algerian
government  must work to  reduce
unemployment by resorting to providing
additional job opportunities, especially in the
private sector, working to reduce the number
of graduates in line with the requirements of
the local market, and working to attract foreign
investments to reduce internal unemployment.
Reducing the tax rate on investments, easing
the tax system, and providing facilities to the
investor to attract more investments and
improve the Algerian economy.

“The research is extracted from a master's thesis of the first researcher.
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sl ke ASa) e Jay 12 5 el i) g S e i Al (%5) (o S8 Prob ded
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SN gisal @l piial O gm ountd - Baasl da L) @il (1) Jgea

UNIT ROOT TEST TABLE (PP)

Null Hypothes is: the variable has a unit root At Level

% X1 X2 X3 X4 X5
With t-Statistic | -3.9557 | -1.6495 | -0.5500 | -3.2987 | -0.8430 | , o
Constant Prob. 0.0047 | 0.4464 | 0.8681 | 0.0233 | 0.7929 | 0.3980
fsiaied n0 n0 ** n0 n0
With t-Statistic | -3.8843 | -1.7152 | -15703 | -3.6454 | -2.1759 | | oo
g’ﬁ?{g Prob. 00246 | 0.7210 | 0.7824 | 0.0415 | 0.4862 | 0.7982
*x n0 n0 ** n0 n0
Without | t-Statistic | -2.1563 | -1.4180 | 2.6738 | -1.5657 | -0.8329 | 0.1898
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Constant& | Prob. | 0.0318 | 0.1426 | 0.9974 | 0.1089 | 0.3472 | 0.7348
Trend *k no no no no n0
At First Difference
dY) | dXD) | d(X2) | d(X3) | d(x4) | d(X5)
With t-Statistic | -10.2274 | -5.6126 | -3.9159 | -7.7308 | -3.9518 | ; o
Constant Prob. | 0.0000 | 0.0001 | 0.0053 | 0.0000 | 0.0049 | 0.0003
*kxk *kxk *kxk *kxk *kxk *kk
With t-Statistic | -11.3545 | -6.1102 | -3.8462 | -10.3180 | -3.9054 | , .o
Z°$Starg Prob. | 0.0000 | 0.0001 | 0.0272 | 0.0000 | 0.0239 | 0.0024
r(?r] *%k%k *%k% *% **k% *% **k%k
Without | t-Statistic | -10.3794 | -5.6439 | -2.8884 | -7.9408 | -3.9672 | _
Constant & 5.0916
Prob. | 0.0000 | 0.0000 | 0.0053 | 0.0000 | 0.0003 | 0.0000
1-r65r](j *%k%k **k%k **k% **k% **k% **k%k

Notes:(*) Significant at the 10%; (**) Significant at the 5%; (***)Significant at
the 1% and (no) Not Significant.
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(Bound Test Approach)

Test Stat Value Sign. 1(0) 1(1)
F-stat 4.2298 10% 2.26 3.35
K 5 5% 2.62 3.79
2.5% 2.96 4.18
1% 3.41 4.68
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Uall) peimaai s Ja ) Ay gh g 8 juacdd ABMall 3 jalal) cilalrall HLSA) il slusald
A 3al &l sl (ECM)
133U (ARDL) glsai i guilli (3) dgaad

ARDL

Dependent Variable: D(Y)

Selected Model: ARDL(2,0,2,0,2,0)

Sample: 1990 2022

Included observations: 31

Short Run Coeffcients

Variable Coefficient Std. Error t- Statistic Prob.
D(X2(-1) -2.284144 1.309794 -1.743896 0.0973
D(X4(-1)) 0.464802 0.166868 2.785443 0.0118

EC =Y -(-0.7313*X1 + 5.9651*X2 -0.1842*X3 -0.6289*X4 + 0.4543*X5)

Long Run Coeffcients
Variable Coefficient Std. Error t- Statistic Prob.
X1 -0.731331 0.123436 -5.924772 0.0000
X2 5.965143 1.305646 4.568729 0.0002
X3 -0.184178 0.031615 -5.825650 0.0000
X4 -0.628860 0.110372 -5.697648 0.0000
X5 0.454262 0.328757 1.381756 0.1831
ECM -1.191247 0.210394 -5.661969 0.0000
R? 0.89 Adj R? 82
F-statistic 14.128727 Prob . (F - statistic) 0.00000

Notes:(*) Significant at the 10%; (**) Significant at the 5%; (***)Significant at the 1% and
(no) Not Significant.
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Series: Residuals

Sample 1992 2022
Observations 31

4 Mean -5.59e-15
Median -0.063253
3| Maximum 5.631864
Minimum -6.907156
Std. Dev. 2.890588
24 Skewness -0.197409
Kurtosis 2.927660

Jarque-Bera 0.208106
Probability 0.901177
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Breusch-Godfrey Serial Correlation LM Test

F-statistic

1.401736

Prob . F(2,17)

0.2732

Obs* R-squared

4.388506

Prob. Chi-Square

0.1114
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic

0.904168

Prob . F(11,19)

0.5540

Obs* R-squared

10.65166
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1991 52.71759 20.6 0.025458887 18.47288 25.88639 -1.20
1992 49.18908 24.38 0.062495992 21.83608 31.66966 1.80
1993 44.92281 26.23 2.35055 23.34541 20.54033 -2.10
1994 48.58444 27.74 2.39438 35.0585 29.04766 -0.90
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2001 58.70616 27.3 2.033265833 77.21502 4.225988 3
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