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Abstract:The main objective of the studyis to identify the reality of tradeopenness
in Algeria, and its impact on economicgrowthduring the periodbetween 1980-2018,
as well as trying to determine the percentage of the contribution of the shock of
tradeopenness, measured by total exports and imports of goods and services to GDP
in real terms, in interpreting The change thatoccurs in economicgrowth, by using of
vector auto regression (VAR), and the studyfoundthat the impact of the shock of
tradeopenness on economicgrowthisweak, as tradeopennessdid not achieve a
continuous positive impact, and thus the contribution of tradeopenness to
economicgrowthisweak.
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—Fidelis Ezeala-Harrison, (1996), Econmic Dévelopement: Theoryand Policy
Applications, Green Wood Publishing Group, United StatesofAmérica.

-Sébastian Edwards, (1993), "openness Trade libéralisation and growth
Developing contries", journal of economic littérature, Vol31, No 3,pp 1358 — 1393.

-Amar el Afani,Hajar Benslimane, (2017), "L’effet de I’ouverturecommercialesur
la croissance économique en Algérie: application du modéle VAR", Revue
algérienne de développement économique,Vol4,No 6, ppl — 12.
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-TahtaneMourad, (2010), "L’impact de 1’ouverture commerciale sur la croissance
économique dans les pays arabes: Une Analyse Quantitative", Revue Nouvelle
Economie, Vol 1, No 1, pp 19 — 32.

STATAL6 glin Clajia Byvaa @ 3ada
) var gigai:l a8 galall

. varbasic lrgdp_d2 ltot_dil, lags(1/3) step(1@)

Vector autoregression

Sample: 1985 - 2017 Number of obs = 33
Log likelihood = 106.8486 AIC = -5.62719
FPE = .e000125 HQIC = -5.413572
Det(sigma_ml) = 5.28e-06 SBIC = -a.9923e8
Equation Parms RMSE R-sq chi2 P>chi2
1rgdp_d2 7 .e20846 ©.3814 20.34618 ©.0024
ltot_di 7 .14e147 ©.3633 18.83335 ©.0045
Coef. std. Err. z P>|z]| [95% Conf. Interval]
1rgdp_d2
lrgdp_d2
1. -.4208359 .174563 -2.41 ©.016 -.7629731 -.o786987
L2. -.2879179 .1747655 -1.65 ©.099 -.630452 .e546162
L3. .e181737 .1550399 ©.12 ©.%07 -.285699 .3220464
ltot_di
L1 .e779367 .e24721s 3.15 ©.002 .@294835 .1263898
L2. - .e59026 .e309819 -1.91 ©.057 -.1197494 .0016973
L3. .e172717 .e257036 ©.67 ©.502 - .e331064 .0676497
_cons - .004374 .e038896 -1.12 ©.261 -.0119975 .e032496
ltot_di
1rgdp_d2
L1 .e070622 1.173559 e.01 ©.995 -2.293072 2.307196
L2. -.9866077 1.174921 -0.8a ©.401 -3.28941 1.316195
L3. -1.881529 1.042309 -1.81 ©.071 -3.924417 .1613587
ltot_di
L1 .5781276 .1661985 3.a8 ©.001 .2523845 .oe38707
L2. -.e817545 .2082862 -©.39 ©.695 -.4899879 .3264789
L3. .120766 .1728e1 e.70 ©.485 -.2179177 .4594497
_cons .e270265 .e261493 1.03 ©.301 -.0242253 .e782782

(tal) gl L) o Blaall A JLEAT) 7 3galll Lpadiddl) c)lARY) 12 o) salal

Lagrange-multiplier test

lag chi2  df Prob ) chi2

1] 82110 4 0.08405
2| e 4 0.538%
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. varnorm, jbera skewness kurtosis

Jarque-Bera test

Equation chi2  df Prob > chi2

1rgdp_d2 8.558 2  0.75646

ltot_d1 1.151 2 0.56254
ALL 1.709 4 0.78912

Skewness test

Equation | Skewness chi2 df Prob > chi2

lrgdp_d2 | .85691 0.618 1  0.89383
ltot_d1l | .45415  1.134 1  ©.28685
ALL 1.152 2 ©8.56209

Kurtosis test

Equation | Kurtosis chi2 df Prob > chi2

lrgdp_d2 | 2.3731  @0.548 1  0.46227
ltot_d1 | 2.8914  0.016 1  ©.89869
ALL 0.557 2 0.75707

hial) galaBy) galll Llaiad A2 13 o) Galal)

(1) (1) (1)
step oirf Lower Upper
0 0 0
1 .009679 .003224 .016134
2 -.005808  -.013102 001486
3 .000014  -.006691 006718
4 .002608  -.002371 007586
5 -.001409  -.005111 002294
6 001129 -.001851 00411
7 -.000234  -.002682 002215
8 -.000435  -.002412  .001542
9 00062 -.001015  .002254
10 -.000248  -.001458 000963
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