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Abstract:

The study aims to analyze the
relationship and know the impact of the
dimensions of economic growth on
improving GDP in Algeria during the
period 1990-2020, and the Eviewsl2
program was used in the practical aspect
in order to try to build a standard model,
and the study reached several results, the
most important of which is the presence
of a positive impact for each of the
employment rate Both the balance of
payments and advanced technology
exports have a negative impact on GDP
in the long and short term.

Key Words: economic growth, GDP,
ARDL, autoregressive time-gap model,
Algeria.
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UNIT ROOT TEST TABLE (PP)
AtLevel
GDP INV EMP GDI GSR VAL
With Constant t-Statistic ~ -0.9023 -2.2518 -8.4848 -0.9842 -1.4820 -2.6476
Prob. 0.7735 0.1934 0.0000 0.7459 0.5288 0.0950
n0 n0 i no n0 2
With Constant & Trend t-Statistic ~ -1.6621 -2.7997 -13.5402  -2.0745 -1.7817 -2.8475
Prob. 0.7430 0.2082 0.0000 0.5385 0.6883 0.1927
no n0 e no no n0
Without Constant & Trend t-Statistic 0.2605 -1.0268 0.0007 0.7589 -1.5359 -2.0392
Prob. 0.7549 0.2671 0.6750 0.8726 0.1150 0.0415
n0 n0 n0 no no 2
At First Difference
d(GDP) d(INV) d(EMP) d(GDI) d(GSR) d(VAL)
With Constant t-Statistic  -4.6522 -8.6262 -30.5259  -4.9633 -4.8639 -6.6052
Prob. 0.0009 0.0000 0.0001 0.0004 0.0005 0.0000
an ps P s P s
With Constant & Trend t-Statistic ~ -4.5600 -8.4641 -29.9662  -4.8910 -4.9168 -6.5850
Prob. 0.0056 0.0000 0.0000 0.0025 0.0024 0.0000
s e pess P s e
Without Constant & Trend t-Statistic ~ -4.5636 -8.6870 -31.5412  -5.0042 -4.9432 -6.7524
Prob. 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000
s Pt s Pt s et
UNIT ROOT TEST TABLE (ADF)
AtLevel
GDP INV EMP GDI GSR VAL
With Constant t-Statistic ~ -0.8732  -2.3481  -135412  -1.0299 -1.4820 -2.6315
Prob. 0.7827 0.1644 0.0000 0.7294 0.5288 0.0980
n0 n0 ki no n0 o
With Constant & Trend t-Statistic ~ -1.4098 -27086  -19.9417  -2.8097 -1.6779 -2.8475
Prob. 0.8372 0.2404 0.0000 0.2053 0.7361 0.1927
n0 n0 b no n0 n0
Without Constant & Trend t-Statistic 0.3101 -0.6103 -0.0209 0.5243 -1.5359 -2.1481
Prob. 0.7688 0.4442 0.6678 0.8233 0.1150 0.0326
n0 n0 no no n0 e
At First Difference
d(GDP) d(INV) d(EMP) d(GDI) d(GSR) d(VAL)
With Constant t-Statistic ~ -4.6488 -83709  -31.0571  -4.9524 -4.8786 -6.1604
Prob. 0.0009 0.0000 0.0001 0.0004 0.0005 0.0000
s pe pes P o e
With Constant & Trend t-Statistic ~ -4.5611 -8.3044 -29.3800  -4.8804 -4.8633 -6.1064
Prob. 0.0056 0.0000 0.0000 0.0026 0.0027 0.0001
poss pess P P o s
Without Constant & Trend t-Statistic  -4.5748 -8.4684 -321720  -4.9912 -4.9487 -6.2735
Prob. 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000

P P pos a2 et pes
Notes: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1%. and (no) Not Significant

*MacKinnon (1996) one-sided p-values.

This Result is The Out-Put of Program Has Developed By:

Dr. Imadeddin AlMosabbeh

College of Business and Economics
Qassim University-KSA
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ARDL Long Run Form and Bounds Test
Dependent Variable: D(GDP)
Selected Model: ARDL(1,. 4, 3, 4, 4)
Case 2: Restricted Constant and No Trend
Date: 05/21/22 Time: 15:35
Sample: 1990 2020
Included observations: 27

Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.
C -3.74E+11 1.90E+11 0.000000 0.0000
GDP(-1)* -0.965659 0.265746 -3.633761 0.0109
EMP(-1) 1.45E+10 7.00E+09 0.000000 0.0000
GDI(-1) -1.50E+09 1.49E+09 0.000000 0.0000
GSR(E-1) -0.455469 0.411677 -1.106373 0.3109
VALC1) 20193.51 3533.755 57144861 0.0012
D{EMP) 7.86E+09 2.90E+09 0.000000 0.0000
DEMPE-1)) -5.28E+09 3.84E+09 0.000000 0.0000
DEMP(-2)) -2.17E+09 2.65E+09 0.000000 0.0000
DEMP{-3)) -5.11E+08 3.15E+08 0.000000 0.0000
D(GD1) 1.13E+09 9.56E+08 0.000000 0.0000
D(GDI-1)» 2.03E+09 1.19E+09 0.000000 0.0000
D(GDI(-2)) 2.74E+09 9.91E+08 0.000000 0.0000
D(GSR) 1.084713 0.2334829 3.239598 0.0177
D(GSRE1)) 0.244285 0.343120 0.711953 0.5032
D(GSRE2» 1.053037 0.354727 2.968588 0.0250
D(GSR(E-3) 1.222301 0.308313 3.964480 0.0074
D(VYAL) 2664.531 1017.524 2.618643 0.0397
DOVALG1Y) -17388.54 3340.660 -5.205121 0.0020
DOVALGE2Y) -13032.17 2784.717 -4 679888 0.0034
DOVALG3)) -16007.88 3270.559 -4.894539 0.0027

= p-value incompatible with t-Bounds distribution.

Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
EMP 1.51E+10 4.64E+09 3.2481086 0.0175
GDI -1.55E+09 1.54E+09 -1.009584 0.3517
GSR -0.471666 0.4032846 -1.167937 02871
VAL 20911.63 4609.195 4.536938 0.0029

C -3.87E+11 1.20E+11 -3.229153 0.0179

EC = GDP - (15058424118 .9120"EMP -1553202520.0786"GDI -0.4717"GSR
+ 20911.6322"VAL - 387419182769.5369)

Eviews12 zalin cilsjie Je lalde) &aldl | dlae) (e i jaadll

Tasal i 1 Yl
TRO, = —387419182769.5369 + 15058424118.91504 * EMP,
—1553202520.0786 * GDI, — 0.4716 * GSR
+20911.63 * VAL, + &

Gl dady Augieas—0.965659 Adle cul€y dad o el Jeaa e aadl
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