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0 ABSTRACT O

The research aimed to study the development of the volume of foreign trade in Syria
during the period 2000-2019. The research relied on the analytical descriptive approach by
describing and analyzing foreign trade indicators during the period studied, based on the
statistical collections issued by the Central Bureau of Statistics.

Eviews.10 was used, where an ARIMA model was estimated according to the Box-Jenkins
methodology, and the results showed that the development of foreign trade exports and
imports was almost linear, and for exports it was concluded that the ARIMA (2,0,0) model
is the best, based on According to several statistical standards, and for imports, the
ARIMA (1,0,0) model was the best, as it showed an increase in foreign trade data until
2009 and a decrease after this period due to the restriction of global trade after 2008 and
the entry into the war period on Syria after 2011 Affected by the package of Arab,
European and American sanctions, which restricted exports, while the linear development
continued with regard to imports, especially after 2011, due to the disruption of production
in a large number of sectors.

Keywords: Foreign Trade, Exports, Imports, Trade Balance, Box-Jenkins Methodology,
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t-Statistic Prob.*
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t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -0.548262 0.8605
Test critical values: 1% level -3.831511

5% level -3.029970

10% level -2.655194

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(EXT)

Method: Least Squares

Date:05/10/22 Time:16:48

Sample (adjusted): 2001 2019

Included observations: 19 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
EXT(-1) -0.114627 0.209074  -0.548262 0.5906
C 94626.34 95311.15 0.992815 0.3347

EViews10 galiy Ao alais¥l caldl dae) e @ jiaall

Jemnis (1) oy pisadl oy agis MLy alldl) dygine e (%1 A2 (g dies (4) Jsall (e Laadls
) Al e

EXT 4y iiul JLady (1) gisall) s (5) Jgsad)
NUI Hypothesis: EXT has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=2)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic 0.692594 0.8565
Test critical values: 1% level -2.692358

5% level -1.960171

10% level -1.607051

EViews10 galiy Ao alais¥h daldl das) e 1 jdaal)

%1 ANy Gsise e ST (Prob = 0.856) ,Laa¥) dglasy ddlaa¥) dedll G (5) Jsaad) (e Laads
asiy by ¢ La¥) lgiue 3 5yise e EXT Aludus & aady adall Ly il by of aalaios ¥ Sl
Al dsgll e Juasis ((EXT= D(EXT) 4lulud (Difference 1) Js¥) @l 3l
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Ay (b Ay all pylaall aas sl Aold Ao

EXT 40 JLasy Ja¥) @Mk zisalll il (6) Jsaad)
Null Hypothesis: D(EXT) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=2)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.626641 0.0011
Test critical values: 1% level -2.699769
5% level -1.961409
10% level -1.606610

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

EViews10 galiy Ao slaisYl daldl dae) e @ jiaall

%1 AN Gsius e sial (Prob = 0.001) HLeay) dglasy ddlaay) dadll & (6) Jsaal) oo Laads
(1 ¥ Gl e e Aleay) clplall Alule O ity adell il Gaiy o aphis Nl

.Difference)

A il e Juani (3) g agalll ik JNA (e cilylsl) Apliiad LA aghig

IMP 4 )il JLasY (3) gisadl i (7) Jaad)
NIl Hypothesis: IMP has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=2)

t-Statistic Prob.*
Auamented Dickey-Fuller test statistic -1.277858 0.8621
Test critical values: 1% level -4.532598
5% level -3.673616
10% level -3.277364
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(IMP)
Method: Least Squares
Date: 05/12/22 Time: 08:29
Sample (adjusted): 2001 2019
Included observations: 19 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
IMP(-1) -0.189848 0.148567 -1.277858 0.2195
C -83796.68 133722.5 -0.626646 0.5397
@TREND("2000") 42460.51 23087.35 1.839124 0.0845

EViews10 galin o slis¥l calll dae) ¢ @ jtaal)
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SieY) gk ¥ Jllys %1 dysins ssime die gpine e aalilly olat¥) ki G (7) dsaall (e Laadls

IMP 4 j,aiu) Lasy (2) Gl}aﬂ\ 22455 (8) Jganll
NUT Hypothesis: IMP has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=2)

t-Statistic Prob.*
Augmented Dickevy-Fuller test statistic 0.698364 0.9886
Test critical values: 1% level -3.831511
5% level -3.029970
10% level -2.655194
Augmented Dickey-Fuller Test Equation
Dependent Variable: D(IMP)
Method: Least Squares
Date: 05/12/22 Time: 08:31
Sample (adjusted): 2001 2019
Included observations: 19 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
IMP(-1) 0.051747 0.074098 0.698364 0.4944
C 94328.18 98450.69 0.958126 0.3514

EViews10 galin Ao alais¥h daldl das) Ga 1 jdaal)

A A e
IMP A st jLaay (1) GSJA.'\J\ gLy (9) Jsaadl
NUTl Hypothesis: IMP has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=2)
t-Statistic Prob.*

Auamented Dickey-Fuller test statistic 2.243687 0.9912
Test critical values: 1% level -2.692358

5% level -1.960171

10% level -1.607051

EViews10 galin Ao slaie¥l dald) dae) e i jhaall

Pl AN suse g S (Prob = 0.9912) [laay) dslasy Ayl dedll G (9) Jsanll e Ladls
asiy Jally ¢ La¥) Wlgine 8 5ifiae e EMP Alule O aads ael) Gpa il (miy of aokiis ¥ Il
Al ds gl e Jiasis ((EMP= D(EMP) 4l (Difference 1) Js¥) gl aal;
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A Oladdus ¢ Laad) Ay b Bamlall Bylal) pas ol Al Ao

IMP 4 )il JLasy J¥1 @Al bz dsalll il (10) Jgaadl
Null Hypothesis: D(IMP) has a unit root
Exogenous: Constant
Lag Length: 4 (Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -5.278607 0.0011
Test critical values: 1% level -4.004425

5% level -3.098896

10% level -2.690439

EViews10 galiy Ao aslaisWl caldl el ga @ jiaall

%1 A3 e go srual (Prob = 0.0011) Lyl dflasy idlaay) dadll G (10) Jsaal) (e Jaads
(I JsY Al xie sjiine Alaa) clyysiveall Aldss O ity aaal) dpimjdll by o) adiios Ml
.Difference)

:ARIMA 7 3gai a8

Aia3ll Jdladl Jidail andiads bl 4 Cpel ) Aflaay) zilal)l @l caa) ARIMA 3l s
@ ) ARIMA (p,0,d) [laia) audly Agiajl) dlulull e Slsdal) calal) e okl s S50 . L sl
P ?L.éi

laglac) 2 ¢ yriall 5yaliall adl) 8 dpdad AN A Aadl) & S Cas ¢ SIStV 23 :AR (P)
2All) Aaladll (G

p
yt=c+z.8iyt—i+gt (4)
i=1

clsiall tasdl aa gy 5 ella)) o p 535l clades ; aa

A Alslaal) (385 danys ¢ Diia uriall L 058y 0 Al Y sl sas el 2 (d)

Vi = Ye = Ve (5)
Uadl) lliaal 4lal) dadll L ddad A jpaaall Alal) dagll S 2 Eia Lélpaial Jaugid) :MA (q)
A Aaledl) (385 43 Lalal) Jall) a8 e 2ac s Jsdiall

q
Yt =#+€t+zgi€t—i (6)
i=1

[8] . lpial) Uadll an £, 5 z3saill Aalen ;s

tlgaal oy Agiadl) Aludud) il i Juadl  Jamy 31 z3gaill 45 3aaT] jplee sae o )5 5

:(AIC) Akaike information criterion jls. e

ple By Jsy a5 Hirotugu Akaike SLLI allall an) e ow cdibasy) zilall 3asa 2asil Hlmae 54

Ol leal) 138 Cavsy Cua Aagial) Z3lal) (e degane o Y] zasalll LAY AIC aaiiys (1973

AN AR s oy lgilaadle 5 ) ULl e 7 3sall 2ay el Guld a5 ez dsaill e gladl
AIC = 2K = 2Ln(L)  (7)
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sl A EOllaal) 2xe K
.Likelihood Function sy alla :L
il s aie AV AIC jlas Basea axi
AIC(K) =T.Ln(c%) + 2K (8)
Lalaaliad) aae o T

Al o %o

t_ Y, _)7 2
P S/l D
n—K
[9] .dsjiall z3lall (e AIC Jad Jal 53 zhsall las) iy,
:(HQ) Hannan — Quinn  jLxs @
tApalyll dlpay ordgaill A0 paail e 1979 Hle Quinn 5 Hannan oballl - i
HQ = 2Lyqy + 2K.Ln(Ln(n)) (10)
sl 8 EBllaal) 2o K
Llaa il dae :n
.Likelihood Function :Lyax
D AIC e slaeV Laf sy
HQ = AIC + Ln(n) (11)
[10] .dajial z3lall o HQ J i df 53 zasall a2y
:(BIC) Bayesian information criterion jLas e
tcbnys 1978 ale SChwarz Ji o salay) o5 da sl 73kl (o e JiaV) z3saill JLEAY lne sy
BIC = AIC + K.In(n) (12)
sl z 3kl e BIC Jaad ol 53 zasaill Hlal aiys
!LOGL )1:\“ [ ]
sane 4l o aden 2y . lly desenad Slan) zigal dedle B3sa (e pal adiig JSlas) jlee s
I 93 el LA alys g€ 3 gaill Culaleall 38T e cchlilll Ak il Y LaadU Al culaiy e )
Iz OB gl iS Laleall 381 ae cctililyll 43k daylal 1)
[11] sl 73l o LOGL 1 4
0 o Aphiu) dasd Ghy 23 b d Aad oty aghi dsall Ay waail uladl sl Gabwinl s
G3is ACF 31l Lalsy1 allay PACF _35all lall Lalg V) alls e alaeWl glaoss Leg g 5 p J Al

rcilalslly cpbiall el dnaill L L
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EXT Aladad ally A BLSY) JLEA) s (11) Jsaad

Date: 05/10/22 Time:17:04
Sample: 2000 2019
Included observations: 19

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

0.067 0.067 0.0986 0.754
0.129 0.125 0.4865 0.784
0.116 0.102 0.8223 0.844
-0.111 -0.143 1.1517 0.886
-0.101 -0.120 1.4409 0.920
-0.333 -0.322 4.8478 0.563
-0.201 -0.149 6.1883 0.518
0.043 0.163 6.2558 0.619
-0.223 -0.137 8.2330 0.511
10 0.068 0.025 8.4358 0.586
11 0.048 -0.040 8.5494 0.663
12 0.039 -0.063 8.6342 0.734

O©CoOoONOOOHA~WN =

______.__..._...l.......-....._.
;--1'1111-',

EViews10 galiy Ao alais¥l caldl el e : jaall
z3salll 435 aaaiy padiily AR gas e @@ el I3 BV cdllee G (11) dsaall e Jaadls
ounlidll dag i e slaeVl \eloadl lasly z3la sae 218 &5 el Alulull Jia Juadl sy 3

: S Jsaall 3 el LS (AIC, HQ, BIC) 4l

EXT iluld ZAJ:&A\ GSL&\ (12) Jeaadl
Model Selection Criteria Table
Dependent Variable: EXT
Date: 04/25/23 Time: 00:56
Sample: 2000 2019
Included observations: 20

Model LogL AlC* BIC HQ

(1,0)0,0) -273.022380 27.502238 27.601811 27.521676
(1,3)(0,0) -270.574205 27.557420 27.806354 27.606015
(2,0)(0,0) -272.813030 27.581303 27.730663 27.610460
(1,1%0,0) -272.851127 27.585113 27.734473 27.614269
(3,0)(0,0) -272.516195 27.651620 27.850766 27.690495
(1,4)(0,0) -270.519750 27.651975 27.950695 27.710288
(1,2)(0,0) -272.615471 27.661547 27.860694 27.700423
(2,1)0,0) -273.013790 27.701379 27.900525 27.740254
(4,0)(0,0) -272.355521 27.735552 27.984485 27.784146
(3,3)(0,0) -270.497409 27.749741 28.098247 27817773
(2,4)(0,0) -270.574319 27757432 28.105938 27.825464
(2,3)0,0) -271.655602 27.765560 28.064280 27.823873
(2,2)(0,0) -272.753539 27.775354 28.024287 27.823948
(3,1)(0,0) -272.812943 27.781294 28.030227 27.829889
(4,2)(0,0) -270.851016 27.785102 28.133608 27.853134
(4,1)0,0) -271.974833 27.797483 28.096203 27.855797
(3,2)(0,0) -272.786591 27.878659 28.177379 27.936972
(4,4)(0,0) -271.379014 28.037901 28.485981 28.125371
(4,3)(0,0) -272.798470 28.079847 28.478140 28.157598
(0,2)(0,0) -278.372658 28.137266 28.286626 28.166422
(0,1)(0,0) -281.886812 28.388681 28.488254 28.408119
(3,4)(0,0) -278.688338 28.668834 29.067127 28.746585
(0,0)(0,0) -291.305668 29.230567 29.280353 29.240286
(0,4)(0,0) -295.350828 30.035083 30.284016 30.083677
(0,3)(0,0) -303.575493 30.757549 30.956696 30.796425
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EViews10 galiy Ao alais¥l caldl dae) e @ jiaall

G axi apaail) Jalaay Cilabeall £sinas AL} Gapliall Wiy o(12) Jsaadl 8 Aagiball z3lall aaen capadisg
:ARIMA (2,0,0) 58 3503 Juadl

EXT dlulud ARIMA 7igai ai (13) Jgaall

Dependent Variable: EXT

Method: ARMA Maximum Likelihood (OPG - BHHH)

Date: 05/12/22 Time: 08:41

Sample: 2000 2019

Included observations: 20

Convergence achieved after 13 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.
AR(2) 0.892659 0.157634 5.662871 0.0000

SIGMASQ 8.57E+10 2.22E+10 3.858441 0.0012
R-squared -0.227280 Mean dependent var 438703.8
Adjusted R-squared -0.295462 S.D.dependentvar 271102.9
S.E. of regression 308565.0 Akaike info criterion 28.37127
Sum squared resid 1.71E+12 Schwarzcriterion 28.47084
Log likelihood -281.7127 Hannan-Quinn criter. 28.39071
Durbin-Watson stat 0.416584
Inverted AR Roots .94 -94

EViews10 galiy Ao alais¥l caldl el e @ jiaall

sasn (e UL el g Lk el A JlaaiV) Jalee (s zisal) Clales dygine bl o
A LRk ass sl e oyl # 3 gall

(Blell) Eagalll pUad] SLud)

Gl sae e il 3k adiad i) a8l e zasal) aladinly 58 al) il laie JBsll aalh
o iifias s Bl s 5% ofy Ll Aatipe ey bl 555 ) 058 of leaal (sl dasig

e -

A S e Jasniy EViEWS 10 galin olasiuly (Normality) sl asslal) apysill lials Yl fas
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sz\.l GOLUL.& ‘sz:\:\;j‘ :Lu,u &%&Ju\ a)\aﬁ\ A J}.L\.\X FRTE :L.ubd

Gl}aﬂ\ ‘_,3\3.4 @*\H\ fUsal JLad) il (14) Jeaadl

14
Series: Residuals
12 | Sample 2000 2019
Observations 20
10 _|
Mean 132068.1
s | Median 103006.4
Maximum 825550.6
6 _ Minimum -311527.3
Std. Dev. 268032.1
4 | Skewness 1.140634
Kurtosis 4.836263
2|
Jarque-Bera 7.146704
0 Probability 0.028062
-499998 3 500003 1000003

EViews10 galiy Ao alais¥l caldl el ga @ jiaal)

AN s oo ST ay (Prob = 0.028) JlaaV) dplasy adlaa¥l dedl) & (14) Jsaad) ge Ladls
s oraall gyl (385 Aege sl ad of i s adel) Ayl by o gdiis Y UL, %1
Correlogram lial aadius (Autocorrelation) (dlsdl ad n (S Ll dsay ade duajd LEY
A mstl) e Joassy

Alsall A BUEN) JLEa) (15) Jaad)

Autocorrelation Partial Correlation AC PAC Q-Stat
O | N 1 0562 0562 7.3110
I = O s I 2 0.164 -0.222 7.9663
N I = 3 0.089 0.156 8.1712
v I s 4 -0.121 -0.344 85727
O s [ N - I 5 -0.314 -0.095 11.457
s [ Y s 6 -0.450 -0.362 17.831
(N s I s 7 -0.301 0.275 20.889
v I O s 8 -0.123 -0.214 21.443
N I I 9 -0.124 0.083 22.061
N O 10 0.020 -0.079 22.078
N = I I 11 0.125 -0.014 22.840
N I N = I 12 0.089 -0.144 23.271

EViews10 galiy Ao alais¥h daldl das) g 1 jdaal)

oaby o i ¥ by IV eUa) 55 amy dpaall Jaly Adlaa¥l sl dayd of bl e Jaadls
c sl ad I3 Bl A ade il s adall Ly il
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Aol cplal) Guilad LSS (16) Jgaad)
Heteroskedasticity Test: ARCH

0.0556
0.0827

F-statistic
Obs*R-squared

3.339476 Prob. F(5,9)
9.746546 Prob. Chi-Square(5)

EViews10 galiy Ao alais¥l caldl dae) ga @ jiaall

Salls %1 AV Gsise e ST (Prob = 0.055) sy dflasy ddlaay) dadl G Jsaall (e Jaadls
sl ey (s B (L) R Ssa pre ity aall dpdll G o ki Y

2 sil)

t Ul Jpandl 8 minse s LS Al alsef dusadd 5l 2 - i) 235l US4

Laalal) uadd) algedd cljalally il ad (17) Jgaad)

2024 2023 2022 2021 2020 alad)

55343.1 69729.2 61998.02 | 78114.03 69453.2 EXT ojjalall

EViews10 galiy Ao alais¥h daldl das) ga 1 jdaal)

Allea ) iy sienall Aludis 513 LY il o Allany) <l giasal) Ao Apuailyy

IMP &ludud 5ally I3 i) JLEd) s (18) Jand

Date: 05/12/22 Time: 09:01
Sample: 2000 2019
Included observations: 19

Autocorrelation Partial Correlation AC PAC Q-Stat  Prob
I B ' @ 1 0.093 0.093 0.1928 0.661
oo I I ' 2 -0.135 -0.145 0.6196 0.734
' i ' i f 3 0.334 0.373 3.4048 0.333
I | I I s | I 4 -0.166 -0.334 4.1352 0.388
[ | I oo ' 5 -0.294 -0.102 6.5973 0.252
' 5 ' | ' 6 0.122 -0.005 7.0534 0.316
| ' ' | ' 7 -0.064 0.001 7.1917 0.409
oo I ' | ' 8 -0.139 0.004 7.8895 0.444
I B oo | ' 9 0.091 -0.057 8.2234 0.512
' | ' ' | ' 10 0.023 0.020 8.2459 0.605
| I | ' 11 -0.100 -0.068 8.7398 0.646
| I i | ' 12 -0.024 -0.070 8.7735 0.722

EViews10 galin Ao slaie¥l dald) dae) e i jhaall

z3saill Ay aaaty audiily AEN gaa (e 1l adly A g V) cDlebes G (18) saadl (e Jaadls
Ounliall Aad B e slaeVh elaadl lasly 23l sae 8l 5 cigiell) Alulull G Juadl ey 3
:Jal) Jsaall 8 el LS (AIC, HQ, BIC) )
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IMP 4l 4 5ial) g 3ladl) (19) Jaadl
Model Selection Criteria Table
Dependent Variable: IMP
Date: 04/25/23 Time: 01:22
Sample: 2000 2019
Included observations: 20

Model LogL AlC* BIC HQ

(1,3)0,0) -278.319753  28.331975 28.580908 28.380570
(4,0)(0,0) -278.676061 28.367606 28.616539 28.416200
(4,2)(0,0) -276.979804 28.397980 28.746487 28.466012
(1,4)(0,0) -278.126149 28412615 28.711335 28.470928
(2,3)(0,0) -278.229825 28.422983 28.721702 28.481296
(2,4)(0,0) -277.320913  28.432091 28.780598 28.500123
(4,1)(0,0) -278.389385 28.438938 28.737658 28.497252
(1,1)(0,0) -281.390750 28.439075 28.588435 28.468232
(2,0)0,0) -281.546994 28.454699 28.604059 28.483856
(1,0)(0,0) -282.609750 28.460975 28.560548 28.480413
(2,1)(0,0) -280.926029 28.492603 28.691749 28.531478
(3,3)(0,0) -278.090095 28509009 28.857516 28.577042
(1,2)(0,0) -281.136084 28.513608 28.712755 28.552484
(3,0)(0,0) -281.484255 28.548426 28.747572 28.587301
(3,1)(0,0) -280.869359 28.586936 28.835869 28.635530
(2,2)(0,0) -280.962277 28.596228 28.845161 28.644822
(3,4)(0,0) -278.229830 28.622983 29.021276 28.700734
(3,2)(0,0) -280.543463 28.654346 28.953066 28.712660
(4,4)(0,0) -277.961551 28.696155 29.144235 28.783625
(4,3)(0,0) -279.518980 28.751898 29.150191 28.829649
(0,4)(0,0) -284.508049 28.950805 29.199738 28.999399
(0,3)(0,0) -289.699634 29.369963 29.569110 29.408839
(0,2)(0,0) -293.658483 29.665848 29.815208 29.695005
(0,1)(0,0) -301.112454  30.311245 30.410819 30.330683
(0,0)0,0) -312.211993  31.321199 31.370986 31.330918

EViews10 galin Ao alaie¥h &aldl dae) (a1 juaal)

O 233 3atl Jaleay oladaall Aygina g Ailud) Cunliall gy o(19) Jsanll 3 dajiall 7 3latll paen g
:ARIMA (1,0,0) 52 z3sai Juadl
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IMP ilulod ARIMA gigai i (20) Jgsal

Dependent Variable: IMP

Method: ARMA Maximum Likelihood (OPG - BHHH)

Date: 05/12/22 Time:09:08

Sample: 2000 2019

Included observations: 20

Convergence achieved after 9 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.
AR(1) 0.988639 0.023591 41.90721 0.0000
SIGMASQ 9.10E+10 2.25E+10 4.044931 0.0008
R-squared 0.895600 Mean dependent var 1118343.
Adjusted R-squared 0.889800 S.D.dependentvar 957620.4
S.E. of regression 317895.0 Akaike info criterion 28.46098
Sum squared resid 1.82E+12 Schwarzcriterion 28.56055
Log likelihood -282.6098 Hannan-Quinn criter. 28.48041
Durbin-Watson stat 1.279659
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Series: Residuals
74 Sample 2000 2019
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5 | Mean 152185.1
Median 70813.38
4 | Maximum 806881.4
Minimum -159688.4
3] Std. Dev. 267131.3
Skewness 1.523022
2 Kurtosis 4.226075
b Jarque-Bera  8.984705
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Date: 05/12/22 Time: 09:11
Sample: 2000 2019
Included observations: 20
Q-statistic probabilities adjusted for 1 ARMAterm

Autocorrelation

Partial Correlation

AC

PAC Q-Stat

0.128
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-0.105
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Heteroskedasticity Test: ARCH

F-statistic
Obs*R-squared

1.578484 Prob. F(1,17)
1.614298 Prob. Chi-Square(1)

0.2260
0.2039
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