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Abstract: This paper aims to measure the impact of trade openness on economic
growth in Algeria during the period 2000-2019; To do this, we took into
consideration three indicators representative of trade openness: the ratio of exports to
GDP; the ratio of imports to GDP; the ratio of all exports and imports to GDP, as the
GDP variation ratio in current price is used as an indicator of economic growth; For
this, we propose an econometric model which is inspired by the least squares
method, The results obtained show that trade openness has a significantly negative
impact on economic growth in Algeria.
Keywords: trade openness; hydrocarbon exports; economic growth.
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JOPMY ¢ "OPXY ¢ " Al Judladl (g oy Jyshall JaY) &

"Omdlaga’ J dlidial) Jalsil jLAd) 107 ad) Jgand)

Hypothesized Trace 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.998681 133.6753 29.79707 0.0001
At most 1 * 0.688152 27.57652 15.49471 0.0005
At most 2 * 0.427815 8.932697 3.841466 0.0028

Trace test indicates 3 cointegrating eqn(s) at the 0.05 level
Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
No. of CE(s) Eigenvalue Statistic Critical Value Prob.**
None * 0.998681 106.0988 21.13162 0.0001
At most 1 * 0.688152 18.64382 14.26460 0.0095
At most 2 * 0.427815 8.932697 3.841466 0.0028

Max-eigenvalue test indicates 3 cointegrating eqn(s) at the 0.05 level
Eviews maliy Je alde¥Wh Gialll dae) (et jnadll

:(VECM) olail) Uadl) prunuat g dgad jpali 2
S5 ypadl) Ja¥ls Jyshall Jal) 8 300 o 08 ad) Jsaall b i) s
sl dapally
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Cointegrating Eq: CointEql
R(-1) 1.000000
OPX(-1) -0.342248
(3.73470)
[-0.09164]
OPM(-1) 37.48833
(6.04971)
[ 6.19672]
C -15.86092
Error Correction: D(R) D(OPX) D(OPM)
CointEql -0.609627 -0.001465 -0.009981
(0.16043) (0.01149) (0.00811)
[-3.79993] [-0.12743] [-1.23130]
D(R(-1)) 0.087008 0.000239 0.005949
(0.19725) (0.01413) (0.00997)
[0.44111] [0.01691] [ 0.59693]
D(R(-2)) 0.434738 0.001721 0.004155
(0.17024) (0.01220) (0.00860)
[2.55375] [0.14112] [ 0.48306]
D(OPX(-1)) -30.08135 -0.305402 0.026683
(8.98682) (0.64386) (0.45409)
[-3.34727] [-0.47433] [ 0.05876]
D(OPX(-2)) -22.36521 0.098533 -0.182068
(8.34514) (0.59789) (0.42167)
[-2.68003] [ 0.16480] [-0.43178]
D(OPM(-1)) -3.406972 -0.497710 0.242239
(10.1500) (0.72719) (0.51286)
[-0.33566] [-0.68442] [ 0.47233]
D(OPM(-2)) -20.51565 0.193665 -0.153505
(9.17807) (0.65756) (0.46375)
[-2.23529] [ 0.29452] [-0.33101]
C -0.404675 -0.006487 0.001591
(0.23792) (0.01705) (0.01202)
[-1.70089] [-0.38057] [ 0.13235]
R-squared 0.782779 0.059652 0.242607
Adj. R-squared 0.613830 -0.671731 -0.346477
Sum sq. resids 6.970489 0.035779 0.017796
S.E. equation 0.880056 0.063051 0.044468
F-statistic 4.633213 0.081560 0.411838
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Log likelihood -16.54397 28.26862 34.20482
Akaike AIC 2.887526 -2.384543 -3.082920
Schwarz SC 3.279626 -1.992443 -2.690819
Mean dependent -0.194118 -0.007713 0.003269
S.D. dependent 1.416188 0.048765 0.038322
Determinant resid covariance (dof adj.) 1.14E-06
Determinant resid covariance 1.68E-07
Log likelihood 60.20584
Akaike information criterion -3.906569
Schwarz criterion -2.583230

Eviews maliy Je aldeWh oialll dae) et jnadll
Glayyall A8yl aladinly ALl dpcalyyll ARl juad o3 oz dgaill Ay gina (e b

il gy 09 o8y Jsaally cislall (5 jocal

S add) i) ranal zdgall il l) zidsail) 109 ad) Jgand)
D(R) = C(1)*(R(-1) - 0.342248003449*OPX(-1) + 37.4883327837*OPM(-1) -
15.8609238238 ) + C(2)*D(R(-1)) + C(3)*D(R(-2)) + C(4)*D(OPX(-1)) +
C(5)*D(0OPX(-2)) + C(6)*D(OPM(-1)) + C(7)*D(OPM(-2)) + C(8)

Coefficient Std. Error t-Statistic Prob.

C(1) -0.609627 0.160431 -3.799931 0.0042

C(2) 0.087008 0.197249 0.441107 0.6695

C(3) 0.434738 0.170235 2.553746 0.0310

C4) -30.08135 8.986823 -3.347273 0.0086

C(5) -22.36521 8.345138 -2.680028 0.0252

C(6) -3.406972 10.15000 -0.335662 0.7448

C(7) -20.51565 9.178071 -2.235290 0.0522

C(8) -0.404675 0.237920 -1.700889 0.1232

R-squared 0.782779 Mean dependent var -0.194118

Adjusted R-squared 0.613830 S.D. dependent var 1.416188

S.E. of regression 0.880056  Akaike info criterion 2.887526

Sum squared resid 6.970489 Schwarz criterion 3.279626

Log likelihood -16.54397 Hannan-Quinn criter. 2.926501

F-statistic 4.633213 Durbin-Watson stat 1.556675
Prob(F-statistic) 0.018489
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Lysines Al diad (c(1) doaxll popett Jale) Uadl) momas Jales =
el Gl 3 Jia 4 cclpinall (pn JaY) Al 405 ADle agas S Lo (Lilias)
Siall Cleda Cigaa 2iad yghall Ja) (G Jpsill JaY) G il 55 gal 533
sl gl A g sl Aia) an 0.6 2 il 13 s iy Ayl

"OPX 1" 'OPXy " dppuuaiill il yiiall el o) pecill JaY) 3 Laady
el Jame o glaal) Z LD S agag g cLilan] dysina

e uaill JaY) 3 "OPM " OPM; " dppuiil) il piiall Cblalee =
cwaldd @ pad il s e sl (Say @y e KBl cLilan) dogine
e Jalae o (ol Apieall Bpca il Jod o5 Cun (10 o8y Jsaall & el g
e (OPM ) saaly 55l slasad) Jaall bl ) <l daus alasiiuly - Ga)
(Lilias) dygina gl Ly 30 "OPM " dlla (o Sall e clilian) 5ins
el o BB Gyl sdse Jlenial (i slasal) (g)lasl) # B (Say Jlilly

wald 1 elpidal) it Hlas) 110 &8 Jsaal
Wald Test:
Null Hypothesis: C(6)=0

Test Statistic Value df Probability

Chi-square 0.112669 1 0.7371

Null Hypothesis: C(7)=0

Test Statistic Value df Probability

Chi-square 4.996523 1 0.0254

Eviews maliy Je alade¥Wh oialll dae) (et jnadll
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Coefficient Std. Error t-Statistic Prob.

C(1) -0.583956 0.138452 -4.217738 0.0014

C(3) 0.405987 0.146354 2.774010 0.0181

C4) -27.27681 4.936633 -5.525387 0.0002

C(5) -23.37003 7.410927 -3.153455 0.0092

C(7) -20.35829 8.310482 -2.449712 0.0323

C(8) -0.433543 0.211053 -2.054184 0.0645

R-squared 0.777036 Mean dependent var -0.194118

Adjusted R-squared 0.675689 S.D. dependent var 1.416188

S.E. of regression 0.806495  Akaike info criterion 2.678327

Sum squared resid 7.154781 Schwarz criterion 2.972402

Log likelihood -16.76578 Hannan-Quinn criter. 2.707559

F-statistic 7.667068 Durbin-Watson stat 1.466660
Prob(F-statistic) 0.002505

Eviews maliy Je aldeWh oialll dae) et jnadll
i dgalll Basa LA -3
Jsaall mumg um (LAY e Al e alaieY) &5z dgall 335a e Sl
c sl uluall bl MU Breusch—godfrey sl 11 48,

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.219057 Prob. F(1,8) 0.6522
Obs*R-squared 0.453089 Prob. Chi-Square(1) 0.5009

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 1.545084 Prob. F(9,7) 0.2898
Obs*R-squared 11.30779 Prob. Chi-Square(9) 0.2552
Scaled explained SS 1.874004 Prob. Chi-Square(9) 0.9933
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D) e gl dalaal dgsinal) Aadl) of Jgaal) il PR e LDl
Jsd o el 38 e s« %5 dysinall (s5ise (0 ST Breusch-Godfrey
Lgimal) Al o LS ¢ ks Talgy) e ging ¥ sl o (ol Ay jtall A gl
e o ST Gulaall LsaY Breusch-Pagan-Godfrey g IS dalaal
A ey Al e Vs Guilatl pae A (e il Y z3saill Gl cAysinal

) l) il A8l -6

@il ALl oala®Y) sl G ADl Aflas¥)l @iyl DA e
Sy ¢ laall il ) e pabiall Ay sl bl 1) claylgll G pdige aladiuly
ol L e de gane il

salll Jame G dpshall Ja) 3 aladl aSB (S ladl) e z3gan DA (0
OLAYE L2019 —2000 sl A gyilall b gl ~Uay) dayn s galady)
A alaiul) el ZLEN) Cpdse aalud dumy ADAR Agsiee cafl | Slaa)
0.6 Pla sl pagll J) salaidy) gaill Jans sale) A (Qlyllly @l plall
Lol Gogd ) sk slhadl e G el JaY) 8 WD Al e sas
Wl el Jaid of a8 cgabad®y) sl o i Jadd) ) ) e plall
celai®Y) sl e dglan) AN 53 sl bl ) clay)sl dal o iy

ey b sall Jame 3D Jsa A5V Dpn il dan 55 il ola
Glplaill S5 Cuny Jaddl il ) claball dws Jletiuly golaill ~Lay)
iy BN B0y DA Ge gl pall aen o et o e Al
pdaaill A sall il L agills ¢ Jaall L)

slasall (ol Z L) 850 of AsleasV) 50 A Ge LDl QAT Cila 0

oYl b Lilas) dysiee Cad o) bl ) eyl A Jleaiulgsas)y b5
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pstes Aplaill o lally TleaiB) o slall ZS ¢(o])53S0 Aag yhal) R85 Joal) 3 (golaBY) sail
3 sl daals : sl )
Ll A48 DA (e el & ol asill Gad ((2017) i ol s -
A45-34 claiall ((2) 6 ccibuhally Egall duailly 313y Aaa Uyl Play gl
Ol il (Aalgal) Lala@y) cilidlal) milia Agal) SLaBY) ((2018) ¢Jsi)) dane =
gralal)l Gile gablal)
https://www.bank-of-algeria.dz « ) <l 2850 -
https://www.ons.dz «libas3U bl lgpall adga -
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