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Abstract:

Algeria, like other countries, seeks to achieve better economic growth by providing the
necessary factors and an appropriate economic climate. It has undertaken structural reforms to
open up to the outside, believing that trade openness is a realistic given that requires the
adoption of a strategy that can be controlled to take advantage of its positives and avoid its
negatives.

This study aims to determine the short- and long-term relationship between trade openness as an
independent variable, and economic growth as a dependent variable during the period 2000-
2019, using the Autoregressive Distributed Time Gaps Model ARDL, and the standard study
concluded that there is a short-term equilibrium relationship, in addition to the absence of a
problem Autocorrelation of error sequences with stability of estimations over time.
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p A J<all e Jsailly aaall cilial il dapa o) daa
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Series: Residuals
Sample 2004 2019
Observations 16

Mean -2.22e-16
Median 0.043958
Maximum 0.917985
Minimum -0.737058
Std. Dev. 0.372877
Skewness 0.341717
Kurtosis 4.026727

Jarque-Bera 1.014168
Probability 0.602249
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aas V' 4l baslie ) dpaydll laa) e Al g I3 L)) asag e e CRSSH S
D) e dyseadl (R-Square) )Y dflas) L)ae Pla (e ellyy ¢ Bl o (15 Dl
of Cya X005 0.05 dysine ssinses 02 Ay Ay 2o Chi-Square g8 idsasl) Ledly (LM)
: l JSal) Je Jsilly anall cilialysl dana

{ R — squard > x3,5(2) = Bl O 2 LS 2 : H

R — squard < x2,:(2) — Sl G S0 Bl Y HYy
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Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation at up to 2 lags

F-statistic 0.651069 Prob. F(2,13) 0.5377
Obs*R-squared 1.729855 FProb. Chi-Sqguare(22) o.4211

Test Equation:

Dependent WVariable: RESID

Method: ARDL

Date: O6/12/21 Time: 12:01

Sample: 2001 2019

Included observations: 19

Presample missing value lagged residuals set to zero.
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Date: 06/12/21 Time: 12:01
Sample (adjusted): 2001 2019
Q-statistic probabilities adjusted for 1 dynamic regressor

Autocorrelation Partial Correlation AC PAC Q-Stat Prob™

-0.043 -0.043 0.0409 0.840
-0.203 -0.206 1.0109 0.503
-0.161 -0.189 1.6585 0.546
0.127 0.065 2.0854 0.720
-0.108 -0.179 24166 0.789
-0.025 -0.040 2.4359 0.876
0.074 0.050 2.6190 0.918

1] 0.114 0.056 3.0900 0.929
5] = 0.0689 0.140 3.2794 0.952
— =) -0.266 -0.234 6.4235 O0.779

ol wd
NSQUOUONOUOAWN=

-0.024 0.005 6.4524 0.842
-0.167 -0.282 8.0503 0.781

o =

*FProbabilities may not be wvalid for this equation specification.
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R — squard < x3os(1)
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Heteroskedasticity Test: Breusch-Pagan-Godfrey
MNull hypothesis: Homoskedasticity

‘_;ada_“ L_,.b).ﬂ'l = HD — .._J-'-‘-‘L.;:“' e ;_;"}?'“ l’.-.):""".‘5

0_3:1'—"‘-.‘-“ {.,J“:_)s-“ : Hl S ,____1..:_11._;:14 6.;'51_9:"“ i.)f\—_"j

F-statistic 0.174244 Prob. F(3,15) 09122
Obs*R-squared 0.639831 Prob. Chi-Square(3) 0.8873
Scaled explained SS 0.811777 Prob. Chi-Square(3) 0.8466

Test Equation:

Dependent Wariable: RESID"™2
Method: Least Squares

Date: 06/12/21 Time: 11:57
Sample: 2001 2019

Included observations: 19
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F — statistic < Fyo)r—pesaran = <lddl nd jile QS5 22 5Y @ H,
Fl0)r—pesaran < F — statistic < Fj1)r_pesaran DAl A aae ddkais
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F-Bounds Test Null Hypothesis: No levels relationship
Test Statistic Value Signif. 1(O) (1)
Asymptotic: n=1000
F-statistic 4.322441 10% 3. 3.51
k 1 5% 3.62 4.16
2.5% 4.18 4. 79
1% 4.94 5.58
Actual Sample Size 19 Finite Sample: Nn=35
10% 3.223 3. 757
5% 3.957 4.53
1% 5.763 6.48

Finite Sample: Nn=30

10% 3.303 3.797
5% 4.09 4.663
1% 6.027 8.76

Eviews 12 lajae i jiaall
SeVls () aall A all 2l e ST Fostatistic 3 2swaa) el of ) bl s,
iife JalSS dBle ssay pae o ail Al adall dpnjd (L) aieg dyginall Cilgiae sl e
Ll ey salaBY ) saill Ga Ja¥l Alsh 435 ADLe dgay Glld  Jiays cchyriall
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ARDL Error Correction Regression
Dependent Variable: D(TC)
Selected Model: ARDL(1, 1)
Case 2: Restricted Constant and No Trend
Date: 06/12/21 Time: 12:02

Sample: 2000 2019
Included observations: 19

ECM Regression
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
D (>XN1) 9.672856 4.889302 1.978371 0.0666
CointEq(-1)* -0.823321 0.214766 -3.833575 0.0016
R-squared 0.581435 Mean dependent var -0.063158
Adjusted R-squared 0.556813 S.D. dependent var 3.110415
S_E. of regression 2.070673 Akaike info criterion 4.392925
Sum squared resid 72.89068 Schwarz criterion 4.492340
Log likelihood -39.73279 Hannan-Quinn criter. 4. 409750
Durbin-Watson stat 2.026133

Eviews 12 Gila yis :daal)
tdashall Ja¥) A yaadiy Julas .z
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ARDL Long Run Form and Bounds Test
Dependent Variable: D(TC)

Selected Model: ARDL(1, 1)

Case 2: Restricted Constant and No Trend
Date: 06/12/21 Time: 12:02

Sample: 2000 2019

Included observations: 19

Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.
C 4. 595141 2.331839 1.970608 0.0675
TC(-1)* -0.823321 0.239049 -3.444145 0.0036
XM(-1) -2.956476 3.850285 -0. 767859 0.4545
D (M) 0.672856 5.376403 1.799132 0.0921

* p-value incompatible with t-Bounds distribution.

Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
>XM -3.590917 4.835988 -0.742541 0.4692
C 5.581229 2.824835 1.975772 0.0669

EC =TC - (-3.5909"XM + 5.5812)
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