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The Impact of the Digital Economy On International Trade In Algeria
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Abstract:

This study aims to measure the impact of the digital economy on international trade in
Algeria during the period 2003-2024. Accordingly, the impact of the following variables will be
measured: e-government, internet use, and the exchange rate in enhancing the competitiveness of
Algerian exports, using the economic measurement of time series data based on the Autoregressive
Distributed Lag (ARDL) model.

The study concluded that there is a positive and significant impact of both e-government
and internet use on Algerian exports. The results also indicate a negative impact of the exchange
rate on Algerian exports. The study recommended the need to deepen the digital transformation
process as a catalyst for Algerian international trade, while adopting monetary and trade policies
that reduce the negative impact of exchange rate fluctuations, thereby enhancing the
competitiveness of national products in international markets.
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. & sy - Residuals Diagnostics Tests (&1sd) dbuduy Lo OljlasY1 @
.Serial Correlation LM Test 31Ul Ly jles) -
. Normality Test s~k sl jLas) -
. ARCH.. Heteroskedasticity Test ozLdl ils pde jlas| =

Residuals Diagnostics Tests sl aloku oljlas! milst (3) @By Jgudr!

Breusch-Godfrey serial corrélation LM test |F-Statistic 0.123351/0.8856

Null hypothesis: no serial correlation at up to 2 |Obs*R-Square  |0.568389(0.7526
lags
Normality test (Jarque bera)

1.985300/0.370593
Null hypothesis: Residual are normally Distributed

F-Statistic 0.424208(0.5241

Heteroskedasticity Test ARCH

Obs*R-Square  |0.524247/0.4690
Null hypothesis: Heteroskedasticity
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Cointegration dxadl LSd) el w0 Bounds Test 3gad g alusunl Siidl Jol&1 jles1.3.2.4
Bounds ssd) et alisanl (ARDL) slan¥l ol gl Syl o5 gad Wby alizdl olpadly ) jaddl o
LU LY s e QU1 gy (Test

Bounds Test sl mgie plaseral Hrall LIS jlasl =551(4) @8y Jgud!

Test Statistic Value
t-statistic 5.604883
Signif 1(0) 1(1)
10% 2.676 3.586
5% 3.272 4.306
1% 4.617 5.966

*  Null Hypothesis: No levels relationship
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ity
sl Shine Y1 alshl) B i il (D) o8y Jgud
Variable Coefficient Std. Error t-statistic Prob

EGI 98.64279 50.24978 1.963049 0.0780
EXCH -3.247449 0.466001 -6.968760 0.0000
INT 2.693255 0.517694 5.202405 0.0004
C 235.1204 30.08876 7.814226 0.0000

EC = EX - (98.64279* EGI -3.247449 * EXCH + 2.693255* INT

+235.1204)
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Akaike Information Criteria (top 20 models)
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Variable coeefficient Std.Error t-Statistic Prob
D(EX(-1)) 0.744552 0.185472 4.014352 0.0025
D(EXCH) -2.954883 0.494037 -5.981097 0.0001

D(EXCH(-1)) 2.243603 0.460062 4.876741 0.0006

D(INT) 0.148161 0.660202 0.224418 0.8270

Cointeq(-1)* -1.629334 0.260122 -6.263720 0.0001
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