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BIP M X
Mean 1031419 | 24819.82 | 34084.37
Median 67860.00 | 13545.43 24654.00
Maximum 213810.0 | 62886.00 79298.00
Minimum 41760.00 | 9152.000 9946.000
Std. Dev. 62208.27 | 17758.22 | 23215.24
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Kurtosis 1.779353 | 2.247418 1.863934
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Probability 0.199455 | 0.141247 0.221873
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Date: 1724219 Time: 1559

Sampie (adjussedx 15992 2018

ncluded chservasons: 25 after adjussments
Trend assumpSon: Linear detenrministc trend
Seros: BIF M X

Lags intervad (in first cifferences)- 1 10 1

Unrestricied Cointegration Rank Test (Maxmumn Eigenwalue)

Hypothesized Max-Eigen 005
No. of CEds) Eonvalue Siatisac Cracal Value Prob.""
None Le B g = 0} 1523558 21131862 02114
Azmos: T " 0.8561347 1588710 14 25460 0.0321
AAmos=t 2" 0.1800c0 4.380612 38414866 0.0268

Max-sigenvalue jest indicates no colnlegration at the 0.08 loeved
at the 005 level

Unrestricied Cointegrating Coefficients (nomalized by b™ 511 b=1k

=1 M x
Q000210 <0.000s21 ~0.000244
55205 <0.000zs2 547505
0. 000783 o.000a2s o.000228

Unrestricied Adjusament Coce®icienes (alphac

D) 5233.202 4401.580 5553.149
oy 1917188 33921.863 S521.0271

DX} 4780772 841.4877 3S02.700

1 Comlegrasing Eqguasonds )k Log tkelhood TS2.5287

Nomadizred cointegrating cosMcoients (standard ertor in parenhesoes)

= | X} x
1000000 2473628 - 1.155a58
(0.17282) (0.13148)
Agdjustment coefficents emror In parentheses)
D(==) 1.107620
(0.7 7565)
O 0.203520
(0.23462)
Dx) o.gaveaz
(0.28730)
2 Canmegrasng Eguasonds): Log tkelhood 7448 7951
Nomaiired colntegrating cosficionts (standard error in parershesoes )
P 1 X x
1.000000 0.000000 -3 Gsassss
(0.32584)
0000000 1.000000 -1.027207
(0.12308)
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UNIT ROOT TEST TABLE (PP)
At Level
BIP X M
With Const  t-Statistic -0.5766 -1.3865 -0.3934
Prob. 0.8596 0.5731 0.8964
n0 n0 no
With Const  t-Statistic -2.0806 -1.5269 -2.3750
Prob. 0.5320 0.7936 0.3828
n0 no no
Without Co  t-Statistic 0.5947 -0.4865 1.0435
Prob. 0.8384 0.4953 0.9175
n0 n0 no
At First Difference
d(BIP) d(x) d(m)
With Const  t-Statistic -4.5986 -5.1036 -6.4465
Prob. 0.0013 0.0004 0.0000
Ex 3 Ex T3 Ex
With Const  t-Statistic -4.4630 -5.1202 -6.3182
Prob. 0.0082 0.0019 0.0001
Without Co  t-Statistic -4.4274 -5.1926 -6.1870
Prob. 0.0001 0.0000 0.0000
UNIT ROOT TEST TABLE (ADF)
At Level
BIP X M
With Const  t-Statistic -0.5766 -1.3897 -0.6788
Prob. 0.8596 0.5716 0.8352
n0 n0 no
With Const  t-Statistic -2.0806 -1.5269 -2.3750
Prob. 0.5320 0.7936 0.3828
n0 no0 n0
Without Co  t-Statistic 0.5947 -0.5321 0.4881
Prob. 0.8384 0.4765 0.8138
no0 n0 no
At First Difference
d(BIP) d(x) d(M)
With Const  t-Statistic -4 5986 -5.0936 -6.4465
Prob. 0.0013 0.0004 0.0000

RX XX XX

With Const  t-Statistic -4 4635 -5.1049 -6.3187
Prob. 0.0082 0.0020 0.0001
Without Co  t-Statistic -4.4274 -5.1810 -6.2023
Prob. 0.0001 0.0000 0.0000
Notes: (*)Significant at the 10%; (**)Significant atthe 5%; (***) Significant atthe 1%. and (nc) Not Signifi
*MacKinnon (1996) one-sided p-values.

This Result is The Out-Put of Program Has Developed By:
Dr. Imadeddin AlMosabbeh

College of Business and Economics

Qassim University-KSA
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Pairwise Granger Causality Tests
Date: 11/15/19 Time: 18:01
Sample: 1990 2016

Lags: 1
Null Hypothesis: Obs  F-Statistic Prob.
X does not Granger Cause BIP 26 1.61455 0.2166
BIP does not Granger Cause X 0.64279 0.4309
M does not Granger Cause BIP 26 1.60679 0.2176
BIP does not Granger Cause M 17.2392 0.0004
M does not Granger Cause X 26 1.49637 0.2336
X does not Granger Cause M 3.89412 0.0606
idog ol 14 W3y gl
Date: 11/15/19 Time: 18:03
Sample: 1990 2016
BIP M X

Mean 103141.9 24819.82 34084.37

Median 67860.00 13545.43 24654.00

Maximum 213810.0 62886.00 79298.00

Minimum 41760.00 9152.000 9946.000

Std. Dev. 62208.27 17758.22 2321524

Skewness 0.586535 0.853401 0.588657

Kurtosis 1.779353 2247418 1.863934

Jarque-Bera 3.224331 3.914494 3.011302

Probability 0.199455 0.141247 0.221873

Sum 2784830. 670135.2 920278.0

Sum Sq. Dev. 1.01E+11 8.20E+09 1.40E+10

Observations 27 27 27
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Vector Autoregression Estimates

Date: 11/15/19 Time: 15:52

Sample (adjusted): 1991 2016

Included observations: 26 after adjustments

Standard errors in () & t-statistics in []

VAR i 7356 i 5 By 3oell

BIP M X

BIP(-1) 1.056492 0.424550 0.162959

(0.38495) (0.12153) (0.23986)

[2.74450] [3.49339] [0.67939]

M(-1) -0.839420 -0.384584 -0.727538

(1.03507) (0.32677) (0.64495)

[-0.81098] [-1.17691] [-1.12806]

X(-1) 0.385004 -0.138266 0931433

(0.47218) (0.14907) (0.29421)

[0.81537] [-0.92753] [3.16583]

C 4894 395 -3578.367 3863.688

(7980.06) (2519.33) (4972.33)

[0.61333] [-1.42036] [0.77704]

R-squared 0.925459 0.907778 0.789974

Adj. R-squared 0915295 0.895202 0.761335

Sum sq. resids 7.37E+09 7.34E+08 2.86E+09

S.E. equation 18302.17 5778.048 11403.98

F-statistic 91.04694 72.18454 27.58305

Log likelihood -289.9048 -259.9281 -277.6054

Akaike AIC 22 60806 20.30216 21.66195

Schwarz SC 2280162 20.49571 21.85550

Mean dependent 1047223 25398.28 3482965

S.D. dependent 62885.01 17848.60 23343.27
Determinant resid covariance (dof adj.) 3.90E+22
Determinant resid covariance 2.36E+22
Log likelihood -780.3977
Akaike information criterion 60.95367
Schwarz criterion 61.53433

Number of coefficients 12
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Response to Nonfactorzed One S.D. Innovations £ 2 S.E

Rezponse0fBIP0EIR Response ofEP 00 M Response of BIP W X
80,0001 80,0001 0,000 1
40,0004 40,0004 40,000 4
20,000 20,000 20000
0 0= [
20,000 20,0004 20,000 4
-40.000 -40,000 40,000 4
3 4 5 6 7 8 9 10 2 3 4 5 8 7 % 9 10 1 72 35 4 & @' 3 8 @ 0
Response of M 0 BIP ResponseofM oM Response ofM 0 X
20,000 20,000 20,000 =
10,0004 10,0004 10,000 4
[ 0
10,000 10,000 4 10,000 4
3 4 5 8 7 &8 9 10 2 3 4 5 € ToE 9 A0 ¥ 12 -3k € S 3EF 1 ¥ 9
Response of Xto BIP Response ofX O M Response of Xto X
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Résumé :

Au cours des derniéres décennies, I'économie mondiale a connu une croissance rapide.
Cette croissance a été en partie alimentée par la progression encore plus rapide du commerce
international. La croissance du commerce, quant a elle, résulte a la fois d'évolutions
technologiques et d'efforts concertés pour réduire les obstacles aux échanges. Certains pays en
développement ont ouvert leurs économies afin de tirer pleinement parti des chances de
développement économique offertes par le commerce, cette étude vise a mesurer I'effet de la
libéralisation des échanges sur la croissance économique en Algérie au cours de la période
1990-2016, en utilisant les indicateurs des exportations et des importations, ainsi le PIB.

Par conséquent, 1’algérie s'appuie sur des politiques commerciales sans restriction a
permis d'augmenter les taux de croissance et d'atteindre un niveau acceptable de bien-étre et
de confort des citoyens dans une société donnée, et les réformes successives, Il devrait
également étre disponible un climat nécessaire pour achever le processus de libéeralisation
totale des échanges afin de maximiser les avantages d'une telle ouverture.

Les mots-clés :
Commerce extérieur, Croissance économique, Exportations, Importations, Produit brute,

Politique commerciale.
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Summary:

Over the past decades, the global economy has seen rapid growth. This growth was in part
fueled by the even faster growth in international trade. The trade growth, on the other hand, is
the result of both technological developments and concetrated efforts to reduce barriers to
trade. Some developing countries have opened their economies in order to take full advantage
of the opportunities for economic development offered by trade, this study aims to measure
the effect of trade liberalization on economic growth in Algeria during the period 1990-2016,
using the indicators of exports and imports, as well as the GDP.

Consequently, Algeria relies on unrestricted trade policies that have made it possible to
increase growth rates and achieve an acceptable level of well-being and comfort for citizens
in a given society, and successive reforms, there should also be a necessary climate to
complete the process of full trade liberalization in order to maximize the benefits of such
opening.

Keywords:

Foreign trade, Economic growth, Exports, Imports, Gross product, Trade policy.
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