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Abstract:

The conviction has been established that development in the current era cannot be achieved in
isolation from openness or trade liberalization in line with international agreements. This openness seeks
to improve economies for the better by achieving more incomes, reducing dependence on oil and
increasing opportunities for future generations. Studying the impact of trade openness in Algeria on some
macroeconomic indicators, through a standard model for the period (1980-2021) to clarify the impact
relationship using the statistical program (Eviews).

The study concluded that bringing about radical changes in the structure of the national economy and
increasing the rate of growth of exports will lead to an accompanying and continuous increase in the rate
of economic growth, which is measured by the rate of increase in the growth of the gross domestic
product. Oil will be unfavorable in the long term.

Keywords: Trade openness, global trade, global organizations, exports, imports.
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Test results:

CADF Truncated CADF
Cross-section ADF lags t-stat p-value t-stat p-value
OPEN 0 -2.32103924878 >=0.10 -2.32103924878 >=0.10
FTPIB 4 -2.43473910897 >=0.10 -2.43473910897 >=0.10
EXPIB 0 -2.4079434691 >=0.10 -2.40794346912 >=0.10
IMPIB 0 -3.6522088731 <0.05 -3.6522088731 <0.05
TOT 0 -2.37399829115 >=0.10 -2.3739982911  >=0.10
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Selected Model: ARDL(2, 4, 4, 4)
Variable Coefficient Std. Error t-Statistic Prob.*
OPEN(-1) 1.463288 0.119223 12.27358 0.0000
OPEN(-2) -0.144455 0.114925 -1.256955 0.2226
FTPIB 1.365118 0.145957 9.352903 0.0000
FTPIB(-1) -0.981235 0.193383 -5.074063 0.0001
FTPIB(-2) 0.240734 0.194019 1.240776 0.2284
FTPIB(-3) -0.048348 0.257480 -0.187774 0.8529
FTPIB(-4) -2.276734 0.262961 -8.658069 0.0000
EXPIB -0.267528 0.139559 -1.916948 0.0690
EXPIB(-1) -0.738413 0.145177 -5.086292 0.0000
EXPIB(-2) 0.038377 0.139050 0.275995 0.7852
EXPIB(-3) 0.023772 0.238863 0.099521 0.9217
EXPIB(-4) 2.309856 0.270113 8.551433 0.0000
IMPIB -0.284424 0.131325 -2.165797 0.0420
IMPIB(-1) -0.437395 0.121312 -3.605522 0.0017
IMPIB(-2) -0.219078 0.119254 -1.837067 0.0804
IMPIB(-3) 0.247744 0.202462 1.223659 0.2346
IMPIB(-4) 2.102236 0.259842 8.090453 0.0000
R-squared 0.985286 Mean dependent var  58.44816
Adjusted R-squared 0.974074 S.D. dependent var  11.47904
S.E. of regression 1.848287 Akaike info criterion  4.368068
Sum squared resid 71.73944 Schwarz criterion  5.100673
Log likelihood  -65.99330 Hannan-Quinn criter.  4.628723
Durbin-Watson stat 2.048306
*Note: p-values and any subsequent tests do not account for model
selection.

(Eviews 12 ) wlrz e slaasVU iUl slas] eyl

183



188 - 174 : - (2023) 10:3uat — 14 1wk ialad) g U

Bad) foSLdl i) e aSU) s ardl aspll Bsll Slemdll Sead) mge Jlemzul Szl LIS L
ARDL 3¢ W= e ¢ ARDL £35¢ Jlarzals diall Lol amgin g 35S @ Bl ool
OF 31 iz by s gis ikl 2300l OF Ly abglall JeW @ Jinedl padly wold) i) co alsd) 285001 s
C)u (’w\_c‘ Z\&Lﬁ o0 L}\Ju_, N Céfwj\ OT L}'*'"’ ¥y (54:-}5\ 5;\: J:-‘J CE.'; )j.u-‘ C:»\j J\;-\)jj\ o MT C)}’\A\.«.L\ C:y?‘
il Sl izl oSl (Sgg 0 ARDL 356 Jlasiwl el Lol dmgte Goey LIS LS L L)
os gisdl e Ll wils ) JUVUg (sl JY edles s wezs ARDL T3 e s )
Sy wld) el sl Wb 455l e sy R USHy pdal) Bop by ool m3sadl il OF Jgb

Fc=9.06 > [2.45, 3.63]. .2kl

(Dsdy oSt ) Aejgbt Ba ) N gomdll £398 gan sl ((4) Jgubr

F-Bounds Test Null Hypothesis: No levels relationship|

Test Statistic ~ Value Signif. 1(0) 1(2)

Asymptotic: n=

F-statistic 9.067184 10% 2.01 3.1
k 3 5% 2.45 3.63

2.5% 2.87 4.16

1% 3.42 4.84
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Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation at up to 2 lags

F-statistic 0.940408 Prob. F(2,19) 0.4079
Obs*R-squared 3.422809 Prob. Chi-Square(2) 0.1806)

: p value 0.26> 0.05
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Forecast: OPENF

Actual: OPEN

Forecast sample: 1980 2021
Adjusted sample: 1984 2021
Included observations: 38

Root Mean Squared Error 1.374001
Mean Absolute Error 1.057076
Mean Abs. Percent Error 1.934951
Theil Inequality Coef. 0.011541
Bias Proportion 0.000407
Variance Proportion 0.027715
20 Covariance Proportion 0.971878
1985 1990 1995 2000 2005 2010 2015 2020 | Theil U2 Coefficient 0.215519
Symmetric MAPE 1.927285
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