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 دساست اىعلاقت بِٞ اىصادساث ٗ اىَْ٘ الاقتصادٛ فٜ ٍصش 

 )دساست قٞاسٞت(

 

 ٍحَذ سعذ أب٘ اىفت٘ذ اىفقٜ  د.

 اىَعٖذ اىعاىٜ ىيحاسباث ٗتنْ٘ى٘خٞا اىَعيٍ٘اث  –ٍذسط الاقتصاد 

 
Dr.muhammed.saad@sha.edu.eg 

 

 

 

 اىنيَاث اىَفتاحٞت: 

انصاااادرال انًصااارية و انًُاااو ا عتصاااادب و عبعاااة ان اااتتية  ااايٍ انًُاااو ا عتصاااادب    

 وانصادرال .

 

 

 

 
 

 

 

دساسعت  ( ، 0202: اىفقٜ، ٍحَذ سععذ أبع٘ اىفتع٘ذ  )     APAاىت٘ثٞق اىَقتشذ ٗفقا ىْظاً 

ٍديععت اىوعشٗل ىيعيععً٘ اىتداسٝععت،   ،اىعلاقعت بععِٞ اىصعادساث ٗ اىَْعع٘ الاقتصعادٛ فععٜ ٍصعش     

اىعذد اىثاىث عوش، اىَعٖعذ اىععاىٜ ىيحاسعباث ٗتنْ٘ى٘خٞعا اىَعيٍ٘عاث، أمادَٝٞعت اىوعشٗل،        

  212 - 99ص
 ـــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــــ

 0202عوش سْت  اىثاىثٍديت اىوشٗل ىيعيً٘ اىتداسٝت اىعذد 

mailto:Dr.muhammed.saad@sha.edu.eg
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 دساست اىعلاقت بِٞ اىصادساث ٗاىَْ٘ الاقتصادٛ فٜ ٍصش 

 ٍحَذ سعذ أب٘ اىفت٘ذ اىفقٜ  د.

 يذرس ا عتصاد  أكاديًية انشروق 

Dr.muhammed.saad@sha.edu.eg 

 

Engel-Granger Causality test
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Adeel Saleem and Maqbool 

Hussain Sial, (2015), " 

Exports-Growth Nexus in 

Pakistan Cointegration and 

Causality Analysis", 

Pakistan Economic and 

Social Review Vol. 53, No. 

1 (Summer 2015), pp. 17-

46. 

Pakistan 
1973-

2013 

ARDL 

Model 

ٗخععععع٘د علاقعععععت 

سعععععببٞت ثْا ٞعععععت 

الاتدععععععآ بععععععِٞ   

اىصعععععععععادساث ٗ 

َّععععععع٘ اىْعععععععاتح  

اىَحيععععععععععععععععععععععٜ  

الإخَعععععاىٜ فعععععٜ 

الأخيِٞ اىقصٞش 

 ٗاىط٘ٝو.

GDP 

Growth, 

Exports, 

ARDL, 

Pakistan 

Thanh Hai Nguyen, (2016), 

" Impact of Export on 

Economic Growth in 

Vietnam: Empirical 

Research and 

Recommendations", 

cscanada, International 

Business and Management, 

Vol. 13, No. 3, 2016, pp. 
45-52. 

Vietnam 
1990-

2015 
OLS 

تصعععععذٝش اىععععععاً  
اىحاىٜ ىٔ تعثثٞش  
 ٍعْععععععععععععععععععععععع٘ٛ
ٗإٝدعععابٜ عيعععٚ  
َّععععععع٘ اىْعععععععاتح  
اىَحيععععععععععععععععععععععٜ  
الإخَععاىٜ ىيعععاً  
اىحععععععععععععععععععععععععاىٜ 
ٗاىعععععععععععععععععععاٍِٞ 

 .اىتاىِٞٞ

Export; 

Economic 

growth; GDP 

growth; 

Emerging 

economy; 

Vietnam 

Mohsin Raza, Zhang Xi 
Ying,(2017) , The Causal 
Relationship Between  Export 
and Economic Growth of 
Pakistan", international 
Journal of Economics, 
Commerce and management, 
vol v. 

Pakista
n 

1967-
2015 

Cointeg
ration 

(VECM
) 

ٗخ٘د علاقت ٍِ 
 اتدآ ٗاحذ ٍِ
اىصادساث إىٚ مو 
ٍِ اىْاتح 
اىَحيٜ الإخَاىٜ 
ٗ الاستثَاس ، ٗ 
ٍِ اىْاتح 
اىَحيٜ الإخَاىٜ 

 إىٚ الاستثَاس .

Exports, 
Economic 
Growth, 
Export-led-
Growth, 
Cointegration, 
Causality, 
Pakistan 

Velnampy and Achchuthan 
(2013), "analyzed the impact 
of export and import on 
economic growth in Sri Lanka 
", Journal of Economics and 
Sustainable Development, 
Vol.4, No.9, 2013. 

Sri 
Lanka 

1970-
2010 

OLS 

اىتصذٝش 
ٗالاستٞشاد ىَٖا 
علاقت إٝدابٞت 

ٍعْ٘ٝت إحصا ًٞا 
ٍع بعضَٖا 

 اىبعض ، ٗمزىل
ىنو ٍِ اىتصذٝش 
ٗالاستٞشاد تثثٞش 
ٍعْ٘ٛ إحصا ًٞا 

عيٚ اىَْ٘ 
 الاقتصادٛ

Export, Import 
and Economic 

Growth 
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Chien-Hui  Lee , Bwo-Nung 
Hunang,(2002) , "The 
Relationship between Exports 
and Economic Growth in East 
Asian Countries: A 
Multivariate  Threshold  
Autoregressive  Approch", 
journal of Economic  
development, Vol 27, no. 2 

هوَج 
-كوَج
-انيا اٌ
كوريا 
-انجُو ية
 -انفهتيٍ
 تايواٌ

ح ب كم 
دونة في 
 انذراسة

Cointeg
ration 

analysis 

َّ٘ اىصادساث 
ٝؤدٛ إىٚ َّ٘ 
فٜ اىْاتح اىَحيٜ 
الإخَاىٜ فٜ مو 
اىذٗه ٍا عذا 

 ّٕ٘ح مّ٘ح 

Multivariate 
Threshold 

Autoregressive 
Model, Export 

Growth, 
Output 

Growth, 
Export-import 

Ratio 

P. K. Mishra, (2011) "The 
Dynamics of Relationship 
between exports and 
economic growth in India", 
International Journal of 
Economic Sciences and 
Applied Research 4 (2): 53-
70. 

India 
1970-
2009 

Cointeg
ration 

analysis 
(VECM

) 

ٗخ٘د علاقت 
سببٞت أحادٝت 

الاتدآ تَتذ ٍِ 
اىْاتح اىَحيٜ 

الإخَاىٜ اىحقٞقٜ 
 إىٚ اىصادساث . 

Export-led 
Growth 

Hypothesis, 
India, GDP, 

Granger 
Causality, 

Error 
Correction 

Model 

Okyay Ucan, Abdulmenaf 
Akyildiz and 
Maimaitiaili,(2016), "The 
Relationship Between Export 
And Economic Growth In 
Turkey", European Scientific 
Journal June 2016 /SPECIAL/ 
edition . 

Turkey 

quarterly 
data 

between 
years 
2006-
2015 

Cointeg
ration 

analysis 
& 

Granger 
Causalit

y 
 

ب٘خ٘د اىعلاقت 
بِٞ اىتصذٝش 
ٗاىَْ٘ ، مَا تٌ 
اىعث٘س عيٚ 
اىسببٞت أحادٝت 
الاتدآ ٍِ 
اىصادساث ّح٘ 
اىَْ٘ ٗعذً 
ٗخ٘د علاقت 
سببٞت بِٞ 

ٗاىَْ٘  اى٘اسداث
 .الاقتصادٛ

Export, 
Economic 
Growth, 
Turkish 

Economy, 
Cointegration, 

Granger 
Causality 

و هتة سعذ   سعذ عتذ َجى انعتذنى
( و "تحهيم عبعة تجارة 0224رشيذ)

انعراق انخارجية وانًُو 
(" و يجهة 0221-2992ا عتصادب)

 00انعهوو ا عتصادية وا دارية انًجهذ 
 .130-014انصفحال  99انعذد 

 انعراق
1980-
2013 

ARDL 
model 

ٗخ٘د علاقت 
ط٘ٝيت ٗ  ت٘اصّٞت

قصٞشة الأخو بِٞ 
مو ٍِ اىتداسة 
اىخاسخٞت ٗ سعش 
اىصشف ٗ بِٞ 
اىْاتح اىَحيٜ 

 الإخَاىٜ 

انتجارة انخارجية و 
انًُو ا عتصادب 
وانصادرال و 
ا ستيرادال و 
انُاتج انًحهي 
الإجًاني و سعر 

 انصرف.

( 0229انكريى) عتذ حًيذ و انتشير حايذ
 انصادرال نعبعة عياسية و "دراسة

-2944انجزائر ) في ا عتصادب  انًُو
و يجهة إعتصاديال شًال  ( "0223

 0229عاو  29انعذد  22إفرعيا انًجهذ 
 .239-221و ص ص 

 انجزائر
1966-
2015 

Cointeg
ration 

analysis 
(VECM

) 

ْٕاك علاقت 
سببٞت أحادٝت 
الاتدآ تَتذ ٍِ 
اىتصذٝش إىٚ 
اىْاتح اىَحيٜ 
الإخَاىٜ فٜ مو 

اىقصٞش ٍِ الأخو 
 ٗ اىط٘ٝو

growth 
Economic, 

exports, Vector 
Auto-

Regression, 
Co-Integration, 

causality. 

Sayef Bakari, Mohamed 
Mabrouki, (2017), "impact of 
Exports and imports on 
Economic Growth: new 
Evidence from panama", 
journal of smart Economic 
Growth, vol.,no. 2. 

panam
a 

1980-
2015 

VAR 
model 

أدىت ق٘ٝت عيٚ 
اىسببٞت ثْا ٞت 
الاتدآ ٍِ 
اى٘اسداث إىٚ 
اىَْ٘ الاقتصادٛ 
ٍِٗ اىصادساث 
إىٚ اىَْ٘ 

 الاقتصادٛ

export, import, 
economic 
growth, 

cointegration, 
causality, 
Panama 
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 )% سْ٘ٝاً( خَاىَّٜ٘ اىْاتح اىَحيٜ الإ اىسْ٘اث
اىْاتح اىَحيٜ )بالأسعاس اىثابتت  إخَاىٜ

 (0222ىيذٗلاس الأٍشٝنٜ فٜ عاً 

1966 1.057     23,822,108,114.60  

1970 5.599     27,773,538,667.97  

1975 8.939     32,956,822,958.98  

1980 10.011     52,600,445,445.93  

1985 6.602     72,859,151,048.65  

1990 5.702     89,582,522,079.93  

1995 4.642   105,868,082,561.31  

2000 5.368   136,381,466,595.60  

2005 4.471   162,212,626,119.91  

2010 5.139   218,888,324,504.75  

2015 4.200   247,720,276,693.41  

2016 4.346 260,804,841,091.839 

2017 4.181 271,709,667,876.451 

2018 5.314 286,148,648,497.897 

 114,341,410,669.121 2.822 ٍت٘سط اىفتشة 

https://data.albankaldawli.org

https://data.albankaldawli.org/
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 اىبٞاُ
اىضساعت 

 ٗاىصٞذ 

الاستخشخاث 

 اىبتشٗىٞت

اىصْاعاث 

 اىتح٘ٝيٞت

اىحنٍ٘ت 

 اىعاٍت

اىتوٞذ 

 ٗاىبْاء

تداسة اىتدض ت 

 ٗاىدَيت

اىْقو 

 ٗاىتخضِٝ

أّوطت 

 أخشٙ

اىْاتح 

اىَحيٜ 

 الإخَاىٜ

24/20  14.07% 14.59% 16.11% 9.39% 4.25% 10.36% 4.18% 27.05% 1393952 

20/28  13.57% 14.10% 16.24% 9.00% 4.58% 10.44% 4.20% 27.87% 1494049 

28/29  13.37% 14.27% 16.10% 8.87% 4.88% 10.58% 4.27% 27.66% 1563586 

29/22  13.16% 13.69% 16.09% 8.79% 5.25% 10.68% 4.33% 28.00% 1643853 

22/22  13.26% 13.51% 15.63% 8.94% 5.34% 10.64% 4.34% 28.34% 1675698 

22/20  11.02% 16.24% 15.80% 8.79% 4.06% 12.45% 4.06% 27.57% 1713146 

20/21  11.10% 15.53% 15.81% 8.91% 4.10% 12.54% 4.10% 27.92% 1751313 

21/22  11.11% 14.52% 16.09% 9.11% 4.18% 12.88% 4.18% 27.92% 1802400 

22/23  11.08% 13.47% 16.04% 9.48% 4.26% 12.97% 4.26% 28.45% 1863169 

23/24  11.17% 12.46% 15.80% 9.73% 4.40% 13.35% 4.40% 28.69% 1906134 

24/20  11.13% 11.82% 15.57% 9.67% 4.47% 13.57% 4.47% 29.30% 1974186 

20/28  11.69% 9.59% 16.74% 8.85% 5.72% 13.88% 4.76% 28.87 3409503 

ٍت٘سط 

 اىفتشة
12.14% 13.65% 16.00% 9.13% 4.62% 12.03% 4.30% 28.14% _ 

 
https://www.cbe.org.eg/_layouts/15/WopiFrame.aspx?sourcedoc={3638FDAE-EA2C-

4A81-9802-
9DA7EFAEE547}&file=GDP_factor%20cost_Constant%20prices_Annual.xls.xlsx&action

=default 

 

https://www.cbe.org.eg/_layouts/15/WopiFrame.aspx?sourcedoc=%7b3638FDAE-EA2C-4A81-9802-9DA7EFAEE547%7d&file=GDP_factor%20cost_Constant%20prices_Annual.xls.xlsx&action=default
https://www.cbe.org.eg/_layouts/15/WopiFrame.aspx?sourcedoc=%7b3638FDAE-EA2C-4A81-9802-9DA7EFAEE547%7d&file=GDP_factor%20cost_Constant%20prices_Annual.xls.xlsx&action=default
https://www.cbe.org.eg/_layouts/15/WopiFrame.aspx?sourcedoc=%7b3638FDAE-EA2C-4A81-9802-9DA7EFAEE547%7d&file=GDP_factor%20cost_Constant%20prices_Annual.xls.xlsx&action=default
https://www.cbe.org.eg/_layouts/15/WopiFrame.aspx?sourcedoc=%7b3638FDAE-EA2C-4A81-9802-9DA7EFAEE547%7d&file=GDP_factor%20cost_Constant%20prices_Annual.xls.xlsx&action=default
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 اىسْ٘اث
اىصادساث بالاسعاس اىداسٝت باىذٗلاس 

 الاٍشٝنٚ

صادساث اىسيع ٗاىخذٍاث )% 

 ٍِ إخَاىٜ اىْاتح اىَحيٜ(

ٍعذلاث َّ٘ 

 اىصادساث

1966 862,076,408.37 16.95 1.69% 

1970 1,091,183,119.82 14.18 24.32% 

1975 2,113,327,487.94 20.18 12.43% 

1980 6,612,494,097.01 30.51 38.51% 

1985 7,119,673,332.64 19.91 1.89% 

1990 8,748,317,631.22 20.05 23.68% 

1995 13,565,319,964.61 22.55 15.80% 

2000 16,174,959,635.99 16.20 18.46% 

2005 27,213,830,088.44 30.34 22.27% 

2010 46,731,006,458.17 21.35 -0.92% 

2015 43,862,395,687.27 13.21 0.79% 

2016 34,442,928,939.19 10.35 -21.48% 

2017 37,231,733,456.33 15.82 8.10% 

2018 47,449,289,702.45 18.91 27.44% 

 %9.10 20.52 16,716,239,619.86 ٍت٘سط اىفتشة 

https://data.albankaldawli.org

 

https://data.albankaldawli.org/
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 اىسْت
اىصادساث 

 اىسيعٞت

عا ذاث 

 اىسٞاحت
 خذٍاث اىْقو* اىتح٘ٝلاث**

ٍتحصلاث 

 خذٍٞت اخشٙ

ٍتحصلاث 

 اىحنٍ٘ت

ٍتحصلاث 

 دخو الاستثَاس

 إخَاىٜ

اىصادساث 

سيعٞت اى

 خذٍٞتاىٗ

05/04 40.34% 18.75% 15.83% 12.42% 9.54% 0.46% 2.66% 34290.8 

06/05 44.53% 17.46% 13.39% 11.94% 6.99% 0.86% 4.83% 41440.1 

24/20  44.45% 16.52% 14.26% 12.86% 5.25% 0.51% 6.15% 49534.3 

20/28  44.54% 16.43% 14.17% 11.47% 8.11% 0.29% 4.99% 65904.4 

28/29  43.99% 18.33% 14.41% 13.07% 6.37% 0.44% 3.38% 57216.8 

29/22  41.23% 20.02% 18.07% 12.46% 6.40% 0.38% 1.43% 57899.4 

22/22  43.53% 17.08% 21.19% 13.01% 4.32% 0.19% 0.68% 62002.4 

22/20  38.96% 14.64% 28.61% 13.34% 3.65% 0.43% 0.38% 64352.1 

20/21  39.41% 14.24% 28.13% 13.42% 3.87% 0.64% 0.29% 68477.4 

21/22  35.16% 6.85% 41.03% 12.79% 3.03% 0.88% 0.26% 74021.9 

22/23  33.63% 11.14% 33.07% 14.89% 4.85% 2.09% 0.32% 66145.5 

23/24  35.99% 7.25% 32.31% 18.35% 4.62% 0.73% 0.76% 51971.5 

24/20  36.54% 7.37% 36.72% 13.30% 3.92% 1.31% 0.84% 59461.3 

20/28  34.61% 13.14% 35.47% 11.67% 3.13% 0.85% 1.12% 74620.2 

 59095.58 %2.01 %0.72 %5.29 %13.21 %24.76 %14.23 %39.78 ٍت٘سط اىفتشة

https://www.cbe.org.eg/_layouts/15/WopiFrame.aspx?sourcedoc={63ACEFBF-ECB2-

453B-8BBD-AB53E0651CC4}&file=BOP-Annual.xlsx&action=default 

https://www.cbe.org.eg/_layouts/15/WopiFrame.aspx?sourcedoc=%7b63ACEFBF-ECB2-453B-8BBD-AB53E0651CC4%7d&file=BOP-Annual.xlsx&action=default
https://www.cbe.org.eg/_layouts/15/WopiFrame.aspx?sourcedoc=%7b63ACEFBF-ECB2-453B-8BBD-AB53E0651CC4%7d&file=BOP-Annual.xlsx&action=default
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 2016/17 2015/16 2010/11 2006/07 2005/06 دسخت اىتصْٞع
ٍت٘سط اىفتشة 

(0223/0224-

0224/0220) 

إخَاىٜ 

 اىصادساث
18455.1 100% 22017.50 100% 26992.5 100% 18704.6 100% 21687 100% 23881.85 100% 

اىَ٘اد 

اىبتشٗىٞت 

 ٗاى٘ق٘د
10429.5 57% 10266.3 47% 12605.1 47% 5767.3 31% 6755.4 31% 10737.15 45% 

 %5 1276.217 %8 1652 %10 1833 %5 1414.8 %3 727.3 %4 668.5 اىَ٘اد اىخاً

اىسيع ّصف 

 اىَصْعت
1188.4 6% 1982.1 9% 2081.9 8% 1677.1 9% 4006.2 18% 2034.6 9% 

اىسيع تاٍت 

 اىصْع
5171.8 28% 7519.1 34% 10850.2 40% 9424.5 50% 9267.1 43% 9498.75 40% 

سيع أخشٙ 

 غٞش ٍصْفت
996.9 5% 1522.7 7% 40.5 0.15% 2.7 0.01% 6.3 0.03% 335.1333 1% 

www.cbe.org.eg 
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 Stationary Test 

Stationary

spurious regression

Unit Roots Test

Augmented Dickey-Fuller Test
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Trend Stationary TS 

     ) deterministic trend  
        ""  

Yt = f(t)+ t : 
:f (t )   

              t   

             
 :

Yt  a0  a1 t  t   

   E(Yt)  
  ̂        ̂        

   ̂       ̂ YtYt –    ̂       ̂   .

: Differency Stationary DS  
      Stochastic )   

     (   
Yt Yt1  t 

      :Yt   t،  
    d 1     :

d Y t   t 

   d  
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 Dickey and Fuler (1979, 1980)  

                   
 

    =0,     ≠ 1,

ADF 
(no. : P-Value on 5 %) 

Stationary None 
Trend & 
Intercept 

Intercept Variables 

Level 0.1545 0.0117 0.0030 
Gdp_growth_rate_ 
Level 

Level 2.1134 2.2222 2.2222 Cons_growth_ Level 

Level 2.2222 2.2222 2.2222 Exports_ growth_Level 

Level 2.2222 2.2222 2.2222 Imports_Growth_Level 

E-Views10             

Level Form

GDP_Growth_rateCons._Growth

Exports_Growth

Imports_Growth

Long Run Regression

𝒚  𝑩  𝞴  𝒚    𝝋  𝒙  𝜺  
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 (Causality Test) 

(Engel-Granger)

Pairwise Granger Causality Tests 

Sample: 1966 2018 

Lags: 2 

Prob. F-Statistic Obs  Null Hypothesis: 

3.00E-07 21.471 
32 

EXPORTS  does not Granger Cause GDP 

0.0018 7.28698 GDP does not Granger Cause EXPORTS 

E-Views10             

F-statistic

 (Long Run 

Regression)(views10-E) 

(Level Form )
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Dependent Variable: GDP_GROWTH_RATE 

Method: Least Squares 

Sample (adjusted): 1967 2018 

Included observations: 52 after adjustments 

Variable Coefficient Std. Error t-Statistic Prob. 

C 0.628332 0.710617 0.884206 0.3811 

GDP_GROWTH_RATE(-1) 0.445985 0.101844 4.379115 0.0001 

CONS_GROWTH 0.409093 0.113646 3.599717 0.0008 

EXPPORTS_GROWTH 6.80467 1.975489 3.44455 0.0012 

IMPRTS_GROWTHR -0.014745 0.025519 -0.577803 0.5662 

   

R-squared 0.515345 Mean dependent var   4.913963 

Adjusted R-squared 0.474098 S.D. dependent var   2.776292 

S.E. of regression 2.013343 Akaike info criterion   4.328681 

Sum squared resid 190.5168 Schwarz criterion   4.516301 

Log likelihood -107.5457 Hannan-Quinn criter.   4.40061 

F-statistic 12.49404 Durbin-Watson stat   1.627601 

Prob(F-statistic) 0.000001 

  E-Views10             

(Cons_Growth)(Exports_Growth)

(2 )lag

2.229 %

GDP(t-1)(T)GDP(t)

2.22  %4.8 %

2%



 0202يوَيو   –عشر  انثانثانعذد  –يجهة انشروق نهعهوو انتجارية 

 

 

 

 

 

 

 

 

 

 

201 

4.82  %

testF

F-statistic 12.49404 

Prob(F-statistic) 0.000001 

E-Views10

(p.value)2.23

square-R

R-squared 0.515345 

Adjusted R-squared 0.474098 

E-Views10
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R
2

32.31  %Adj-R
2

20.22  %

 :(Model Goodness of fitاختباساث خ٘دة اىَْ٘رج ) .2

 ((Multicollinearity 
 (Residuals Diagnostic) 
 (Stability Test.) 

 (:Multicollinearityاىَستقيت )اختباس الاصدٗاج اىخطٚ ىيَتغٞشاث  .أ 

VIF
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Variance Inflation Factors 

Sample: 1966 2018 

Included observations: 52 

Variable 
Coefficient Uncentered Centered 

Variance VIF VIF 

C 0.504977 6.477979 NA 

GDP_GROWTH_RATE(-1) 0.010372 4.149362 1.042619 

CONS_GROWTH 0.012915 3.583874 1.079376 

EXPPORTS_GROWTH 3.902557 1.791538 1.36419 

IMPRTS_GROWTHR 0.000651 1.602041 1.300122 

E-Views10

(Centered Vif)

 (Residuals Diagnostic) 

(Heteroskedasticity)(Serial 

Correlation)
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  (Heteroskedasticity test): 

Heteroskedasticity Test: Breusch-Pagan-Godfrey 

F-statistic 0.392122 Prob. F(4,47) 0.8132 

Obs*R-squared 1.679307 Prob. Chi-Square(4) 0.7945 

Scaled explained SS 3.181167 Prob. Chi-Square(4) 0.528 

E-Views10

(P-value)

Chi-Square0.7945

 

  (Serial Correlation)

(Breusch GodFrey serial 

Correlation Test)

F-statistic 2.174615 Prob. F(2,45) 0.1255 

Obs*R-squared 4.582847 Prob. Chi-Square(2) 0.1011 

E-Views10
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(Serial correlation)(P-value)3 %

 (ٍStability Test) 

-8

-6

-4

-2

0
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8

1975 1980 1985 1990 1995 2000 2005 2010 2015

Recursive Residuals ± 2 S.E.

-0.4

-0.2

0.0

0.2

0.4

0.6

0.8

1.0

1.2

1.4

2009 2010 2011 2012 2013 2014 2015 2016 2017

CUSUM of Squares 5% Significance
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 دساست اىعلاقت بِٞ اىصادساث ٗ اىَْ٘ الاقتصادٛ فٜ ٍصش 

Studying Relationship between Exports and Economic 

Growth in Egypt  (An Econometric Study) 

 ٍحَذ سعذ أب٘ اىفت٘ذ اىفقٜ  د.

 يذرس ا عتصاد  أكاديًية انشروق 

Dr.muhammed.saad@sha.edu.eg 

 

Abstract: 

This study aims to assess the relationship between Egyptian exports as 

well as the direction of the relationship between both exports and economic 

growth in Egypt during the period (1966 - 2018) in order to analyze the 

impact of exports and their role in the growth of GDP and to identify the 

development of Egyptian exports of goods and services, which helps to 

develop a strategy.The study is based on the hypothesis "There is a 

statistically significant relationship between both exports and economic 

growth in Egypt". The study uses the deductive approach based on both 

Descriptive analytical methods and econometric models based on time 

series analysis, both in analyzing the relationship trend through the Engel-

Granger Causality test, and then assessing the relationship between the 

study variables using the econometric models, with using a number of 

previous studies that dealt with topics Similar. The study concluded that 

there was a statistically significant two-way relationship between exports 

and GDP growth. 

Keywords: Egyptian exports, economic growth, causal relationship 

between economic growth and exports. 
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