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UNIT ROOT
TEST TABLE
(PP)
At Level
PIBL KL N
With Constant t-Statistic 0.2576 -0.2063 1.5309
Prob. 0.9721 0.9278 0.9990
n0 no no
With Constant
& Trend t-Statistic -2.6757 -2.2244 -0.4084
Prob. 0.2525 0.4608 0.9829
n0 no no
Without
Constant &
Trend t-Statistic 4.2534 1.2847 -1.8253
Prob. 1.0000 0.9463 0.0652
no no
At First Difference
d(PIBL) d(KL) d(N)
With Constant t-Statistic -4.4210 -3.6073 -5.5353
Prob. 0.0015 0.0114 0.0001
With Constant
& Trend t-Statistic -4.3727 -3.5005 -8.0323
Prob. 0.0081 0.0569 0.0000
Without
Constant &
Trend t-Statistic -2.4115 -3.0486 -5.0697
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Prob. 0.0176 0.0035 0.0000
ok ok ok
UNIT ROOT TEST TABLE (ADF)
At Level
PIBL KL N
With Constant t-Statistic 0.4419 0.1472 1.3317
Prob. 0.9817 0.9645 0.9983
no n0 n0
With Constant
& Trend t-Statistic -2.5803 -2.6967 -0.5131
Prob. 0.2910 0.2454 0.9776
n0 no no
Without
Constant &
Trend t-Statistic 5.4247 1.1134 -2.1093
Prob. 1.0000 0.9274 0.0354
no n0 **
At First Difference
d(PIBL) d(KL) d(N)
With Constant t-Statistic -4.4384 -3.6893 -5.4730
Prob. 0.0014 0.0093 0.0001
With Constant
& Trend t-Statistic -4.3804 -3.5905 -6.8257
Prob. 0.0080 0.0472 0.0000
ok *x ok
Without
Constant &
Trend t-Statistic -2.5114 -3.1007 -4.9320
Prob. 0.0138 0.0030 0.0000
*k ok ok
Notes: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1%. and (no) Not Significant
*MacKinnon (1996) one-sided p-values. |
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Akaike Information Criteria (top 20 models)
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F-Bounds Test Null Hypothesis: No levels relationship
Test Statistic Value Signif. 1(0) I(1)
Asymptotic:
n=1000
F-statistic 18.92574 10% 2.63 3.35
k 2 5% 3.1 3.87
2.5% 3.55 4.38
1% 4.13 5

Finite Sample:

Actual Sample Size 28 n=35
10% 2.845 3.623
5% 3.478 4.335
1% 4.948 6.028

Finite Sample:

n=30
10% 2915 3.695
5% 3.538 4.428
1% 5.155 6.265
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Dependent Variable: LNPIBL

Method: ARDL

Date: 06/07/24 Time: 09:04

Sample (adjusted): 1995 2022

Included observations: 28 after adjustments

Maximum dependent lags: 5 (Automatic selection)

Model selection method: Akaike info criterion (AIC)

Dynamic regressors (5 lags, automatic): LNKL LNN

Fixed regressors: C

Number of models evalulated: 180
Selected Model: ARDL(1, 3, 5)

Variable Coefficient Std. Error t-Statistic Prob.*
LNPIBL(-1) 0.796883 0.079120 10.07186 0.0000
LNKL 0.080749 0.027153 2.973905 0.0090
LNKL(-1) -0.010812 0.026987 -0.400656 0.6940
LNKL(-2) 0.048251 0.029775 1.620484 0.1247
LNKL(-3) -0.059991 0.022664 -2.647029 0.0176
LNN 0.308477 0.101104 3.051094 0.0076
LNN(-1) -0.158430 0.126880 -1.248659 0.2298
LNN(-2) -0.146628 0.126366 -1.160348 0.2629
LNN(-3) 0.133517 0.138394 0.964761 0.3490
LNN(-4) -0.120091 0.126295 -0.950876 0.3558
LNN(-5) -0.241751 0.133670 -1.808573 0.0893

C 2.451977 0.846478 2.896681 0.0105
R-squared 0.998487 Mean dependent var 9.549675
Adjusted R-squared 0.997447 S.D. dependent var 0.260655
S.E. of regression 0.013170 Akaike info criterion -5.524279
Sum squared resid 0.002775 Schwarz criterion -4.953334
Log likelihood 89.33990 Hannan-Quinn criter. -5.349735
F-statistic 960.0568 Durbin-Watson stat 2.175563
Prob(F-statistic) 0.000000

Eviews zaliy cilsjia 1 jaal)



2023-1990 3 b Gabay) sailly lasl Al G0 4B oo 2 S Jucadl

s Byfina dad iy 2aaill Jalee (f Jaadl 7 3gatl) fjake il e 4] liliags Le (DLA (e
af Aol el ddlaias 2S5 Loy dalle doyad 5ake 53 akall z3salll o (e Jay Lae%99.84
Liginall irn e 960 )l doagina dad] I cplall ) pekall cplall G Lol jl0d Galiia
Ll 1Y)
(Al il e Jpeanll (Kar Jishally jual) cplaB il sale
Biall il B oalaBy) gailly )ladl) £ GAY) (m ABal akal) ¢ dgaill 15: B, Jgaal)
:(2022-2000)

ARDL Long Run Form and Bounds Test
Dependent Variable: D(LNPIBL)

Selected Model: ARDL(1, 3, 5)

Case 2: Restricted Constant and No Trend
Date: 06/07/24 Time: 09:07

Sample: 1990 2022

Included observations: 28

Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.

C 2.451977 0.846478 2.896681 0.0105
LNPIBL(-1)* -0.203117 0.079120 -2.567205 0.0207
LNKL(-1) 0.058196 0.023394 2.487665 0.0243
LNN(-1) -0.224906 0.080075 -2.808675 0.0126
D(LNKL) 0.080749 0.027153 2.973905 0.0090
D(LNKL(-1)) 0.011740 0.021423 0.548036 0.5912
D(LNKL(-2)) 0.059991 0.022664 2.647029 0.0176
D(LNN) 0.308477 0.101104 3.051094 0.0076
D(LNN(-1)) 0.374953 0.102765 3.648657 0.0022
D(LNN(-2)) 0.228325 0.131455 1.736911 0.1016
D(LNN(-3)) 0.361842 0.136486 2.651133 0.0174
D(LNN(-4)) 0.241751 0.133670 1.808573 0.0893

* p-value incompatible with t-Bounds distribution.

Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.

LNKL 0.286517 0.027214 10.52847 0.0000
LNN -1.107274 0.325280 -3.404064 0.0036
C 12.07177 1.495410 8.072546 0.0000

EC = LNPIBL - (0.2865*LNKL -1.1073*LNN + 12.0718 )
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tAlgall Joandl e Jeasti EVIEWS zaliy aladiuly
(Breusch-Godfrey LM  aladialy duyll 7 3gail ¢Uaddl A BN LAl 116 Jgaad)

Test)
Breusch-Godfrey Serial Correlation LM Test:
F-statistic 0.135690 Prob. F(2,14) 0.8742
Obs*R-squared 0.532441 Prob. Chi-Square(2) 0.7663
Test Equation:
Dependent Variable: RESID
Method: ARDL
Date: 06/07/24 Time: 09:11
Sample: 1995 2022
Included observations: 28
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error t-Statistic Prob.
LNPIBL(-1) 0.017206 0.091041 0.188995 0.8528
LNKL -0.004890 0.032013 -0.152753 0.8808
LNKL(-1) 0.000847 0.030016 0.028203 0.9779
LNKL(-2) -0.003467 0.032742 -0.105875 0.9172
LNKL(-3) 0.002342 0.024657 0.094992 0.9257
LNN -0.009930 0.109177 -0.090953 0.9288
LNN(-1) 0.017108 0.144006 0.118798 0.9071
LNN(-2) -0.005271 0.134602 -0.039158 0.9693
LNN(-3) -0.005250 0.149774 -0.035053 0.9725
LNN(-4) -0.003837 0.134209 -0.028589 0.9776
LNN(-5) 0.021540 0.148960 0.144601 0.8871
C -0.183080 0.968736 -0.188989 0.8528
RESID(-1) -0.150223 0.290818 -0.516554 0.6135
RESID(-2) 0.014851 0.324320 0.045792 0.9641
R-squared 0.019016 Mean dependent var 2.49E-15
Adjusted R-squared -0.891898 S.D. dependent var 0.010138
S.E. of regression 0.013944 Akaike info criterion -5.400620
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Sum squared resid 0.002722 Schwarz criterion -4.734518
Log likelihood 89.60869 Hannan-Quinn criter. -5.196986
F-statistic 0.020875 Durbin-Watson stat 1.955515
Prob(F-statistic) 1.000000
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7
Series: Residuals
6 | Sample 1995 2022
Observations 28
5
Mean 2.49e-15
4| Median 0.000262
Maximum 0.016906
3 Minimum -0.025883
Std. Dev. 0.010138
Skewness -0.441247
2 Kurtosis 2.777458
1 Jarque-Bera  0.966376
0 Probability 0.616814
-0.03 -0.|02 -0.01 0.00 0.01 0.02
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Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.

LNKL 0.286517 0.027214 10.52847 0.0000
LNN -1.107274 0.325280 -3.404064 0.0036
C 12.07177 1.495410 8.072546 0.0000

EC = LNPIBL - (0.2865*LNKL -1.1073*LNN + 12.0718)
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Abstract:

This study aimed to highlight the impact of trade policy and trade openness on
economic growth in Algeria for the period 2000-2023. It was concluded that there are
many economic variables affecting economic growth. However, there is a negative
causal relationship between the degree of trade openness and economic growth in
Algeria. Any increase in the degree of trade openness by 1% will lead to a decline in
per capita output by 1.1%.

The reason for this negative causal relationship is due to the nature of the Algerian
trade balance and the incompatibility between exports and imports, as it is
characterized by an abundance of imports at the expense of exports. Most exports are
fuels, and therefore the production structure also suffers from major imbalances that
must be corrected and a balance be achieved between exports and imports outside of
fuels.

Key words: Trade policy, economic growth, trade openness, exports and imports.
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