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Economic and econometric modeling to the effect of the contribution of
commercial openness in improving the Algerian economic performance
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Abstract: :

We aim through this study to attempt to measure the impact of
commercial openness on Algerian economic performance during the period
2000-2020 , for this purpose indicators of commercial openness were used
of exports and imports and their impact on the gross domestic product , it
turns out that the Algerian economy is commercially open the average
foreign trade to gross domestic product ratio was 56,39% .
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And when building an econometric model it was found that there is a
positive relationship between the indicators of commercial openness and
the gross domestic product and that the proposed model has a high
explanatory power estimated at 97,71% , and it is predictable because of its
validity in terms of statistical, economic and standard terms .
key words: commercial openness, gross domestic product, exports,
imports, Algeria, the standard model .
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Dependent Variable: PIB
Method: Least Squares
Date: 08/10/22 Time: 18 :02
Sample: 2000 2020
Included observations: 21

Variable Coefficient Std. Error t-Statistic Prob.

C 15.52624 5.223765 2.972232 0.0082

X 0.749304 0.122556 6.113978 0.0000

M 2.654613 0.142195 18.66878 0.0000
R-squared 0.977153 Mean dependent var 142.6086
Adjusted R-squared 0.974614 S.D. dependent var 52.43165
S.E. of regression 8.353889 Akaike info criterion 7.214895
Sum squared resid 1256.174 Schwarz criterion 7.364112
Log likelihood -72.75640 Hannan-Quinn criter. 7.247279
F-statistic 384.9215 Durbin-Watson stat 1.004551
Prob(F-statistic) 0.000000
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PIB = 15,526 + 0,749X + 2,654M
t, (2,972) (6,113) (18.668)
Prog : (0,00) ( 0,00) ( 0,00)

Ye? = 1256,174  R* =0,9771 RZ = 0,9746
F. = 384,921 Prog = 0,000 n=21
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 4.818641 Prob. F(2,16) 0.0230
Obs*R-squared 7.894087 Prob. Chi-Square(2) 0.0193
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 2.919501 Prob. F(7,11) 0.0548
Obs*R-squared 13.65185 Prob. Chi-Square(7) 0.0577
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Heteroskedasticity Test: White

F-statistic 1.261616 Prob. F(5,15) 0.3305
Obs*R-squared 6.216874 Prob. Chi-Square(5) 0.2857
Scaled explained SS 5.087742 Prob. Chi-Square(5) 0.4053
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Series: Residuals
Sample 2000 2020
8 | Observations 21
Mean 6.17e-15
6 Median -0.834920
Maximum 16.30215
Minimum -16.49289
4 Std. Dev. 7.925195
Skewness -0.029276
Kurtosis 3.227802
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’ ‘ ‘ Probability 0.976087
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200 | Actual: PIB
Forecast sample: 2000 2020
Included observations: 21
160 - Root Mean Squared Error  7.734198
Mean Absolute Error 5.778692
120 Mean Abs. Percent Error  3.997698
Theil Inequality Coefficient 0.025540
80 4 Bias Proportion 0.000000
Variance Proportion 0.005778
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