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Résumé :

Cette recherche a pour objet I’étude de I’effet de I’ouverture économique
sur le développement économique. En effet, cette ouverture économique occupe
une place importante d’ou la nécessité de connaitre ses facteurs et sa pérennité.
Dans ce cadre, I’Algérie tente de s’adapter aux changements économiques
internationaux pour sortir de cette eétape de transition a I’économie de marche ce
qui a libéré le commerce international.

L’objectif de cette étude, est de connaitre cet effet a travers I’utilisation du
modele économétrique « Cointégration »et la fonction de la production pendant
la période 1990-2012 et les résultats obtenus montrent I’existence d’une relation
positive entre I’ouverture globale et la croissance économique, contrairement au
degré d’ouverture hors hydrocarbures et aux exportations hors hydrocarbures.

Mots clés: L’ouverture économique, la croissance économique, les
exportations, les importations, le commerce extérieur, la libéralisation du
commerce.
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2000 4123.5 1800 0.702 56.443 | 17.104 |  1.11749727173518
2001 4257 1772.9 0.727 52,757 | 1891 |  1.12499412731971
2002 4541.87 1809.7 0.741 54337 | 22.115|  1.29854002866661
2003 5266.82 2118.9 0.763 56.048 | 20.708 | 0.732605253264778
2004 6127.45 2630.8 0.797 50.258 | 22.244 | 0.919501587120254
2005 7564.6 3121.6 0.847 64.335 | 20.419 | 0.879782143140417
2006 8512.2 3456.4 0.877 64.931 | 19.111 |  1.01063179906487
2007 9408.3 3934.4 0.962 64.725 | 21.116 | 0.981813930253075
2008 11042.8 4588.2 0.887 4657 | 24.075 1.1319049516427
2009 10135.6 3640.5 0.898 60.395 | 27.737 | 0.759856347922175
2010 11250.5 4046.4 0.90 | 100.487 | 26.277 1.0015199324475
2011 14481 4357.7 0.91 50.783 | 23.372|  1.02790553138595
2012 14409.04 4630.1 0.899 63.907 | 24.922|  1.15715550793113
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johansen & idall Jalsill Lad) o Lgle Juanal) gilidl)
J-\:{)’\ Jl..lﬁ\.l
L) il Jiag10-3 Jgand)

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05

No. of CE(s) Eigenvalue Statistic  Critical Value Prob.**
None * 0.995407 202.6824 95.75366 0.0000
Atmost 1* 0.828604 89.63367 69.81889 0.0006
At most 2 * 0.706771 52.59434 47.85613 0.0168
At most 3 0.463413 26.83153 29.79707 0.1058

At most 4 0.282225 13.75849 15.49471 0.0898

At most5* 0.276437 6.794924 3.841466 0.0091

EVIEWS.7 b, 5 2aldl llaad) e sboze) adUall slae) oo 0 el

g e gla
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bl Aad) JLSd) il Jia10-3 Jgaad

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05

No. of CE(s) Eigenvalue Statistic  Critical Value Prob.**
None * 0.995407 113.0487 40.07757 0.0000

At most 1 * 0.828604 37.03932 33.87687 0.0202
At most 2 0.706771 25.76281 27.58434 0.0840

At most 3 0.463413 13.07304 21.13162 0.4455

At most 4 0.282225 6.963569 14.26460 0.4935

At most 5* 0.276437 6.794924 3.841466 0.0091
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1 Cointegrating Equation(s): Log likelihood 88.57793

Normalized cointegrating coefficients (standard error in parentheses)

LNPIB LNL LNK LNOPEN1
1.000000 40.96727 -12.00588 1.955060
(7.84221) (2.02968) (0.54425)
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1 Cointegrating Equation(s): Log likelihood 121.4924

Normalized cointegrating coefficients (standard error in parentheses)

LNPIB LNL LNK LNOPEN2
1.000000 6.778192 -1.904159 -4.621772
(5.34245) (1.35660) (0.95603)
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1 Cointegrating Equation(s): Log likelihood 108.9236

Normalized cointegrating coefficients (standard error in parentheses)

LNPIB LNL LNK LNX
1.000000 18.22272 -6.672019 -2.217402
(2.15021) (0.56047) (0.27724)
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rHull Hypothesis: DILRL) has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 1 (Mewey-West automatic) using Bartlett kernel

Adj. t-Stat Frob =
FPhillips-FPerron test statistic -4 718610 0.0060
Test critical values: 1% level -4 457895
5% level -3.644963
10%: level -2. 2614582
*MackKinnon (12957 one-sided p-values.
Residual variance (no correction] 0.000963
HAC corrected variance (Bartlett kernel} 0.000954
Phillips-Ferron Test Equation
Dependent Variakble: DiLML, 2}
Method: Least Squares
Date: 06/05M32 Time: 20:04
Sample (adjusted): 1992 2012
Included cbhservations: 21 after adjustments
“Wariahle Coefficient Std. Error t-Statistic Prob.
DML {-17) -1.107883 0.224720 -4 FT20066 0.0002
c -0.0063287 0.016656 -0.3284047 0.7054
ETREMD{1290] 0001115 0001276 0.873961 0.2837
R-squared 0.558247 Mean dependent var 0001286
Adjusted R-squared 0509162 =.0D. dependentwvar 0.047334
S.E. of regression 0.0332512 Akaike info critericn -3.822231
Sum squared resid 0.020216 Schwarz criterion -3.673013
Log likelihood 4313342 Hannan-2iuinn criter. -3.7889847
F-statistic 11.3273238 Durkhin-Watson stat 1.914013
ProbiF-statistic) 0.000641
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Inopenl sas ol yia jLEdl: 2 &8 ) (3alall

rull Hypothesis: DLMNOPEM1) has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 11 {(Mewey-West automatic) using Bartlett kernel

Adj. t-=Stat FProb.*
FPhillips-Perron test statistic -12.25818 0.0000
Test critical values: 1% level -4 4578395
5% level -2. 6449653
10%: level -2.261452
*Mackinnon (1226 one-sided p-values.
Residual variance (no correction} 187.425
HAZ corrected variance (Bartlett kernel) 25 185837
Fhillips-FPerron Test Equation
Dependent Wariable: D({LHFOPEM1,2)
Method: Least Squares
Date: 05/05/M12 Time: 20:05
Sample (adjusted): 1992 2012
Included chservations: 21 after adjustments
YWariable Coeflicient =td. Error t-Statistic Frob.
DiLMCOPER(-1)]) -1. 424123 0.z2129a82 -5.686625 0.0000
i 2544633 7. 191190 0.32532854 Q7276
ETREMD{1220] -0.080008 0.522818 -0.149878 0.8825
R-squared 0. 7¥132240 Mean dependent var -0.11593281
Adjusted R-squared 0.681377 S.D. dependent var Z2E5.19687
=.E. ofregression 14. 78726 Akaike info criterion 8.285972
Sum squared resid 2835 934 Schwarz criterion 8.506190
Log likelihood -84 . 74821 Hannan-2iuinn criter. 8.2893256
F-statistic 22 38509 Durbkin-VWatson stat 2. 367438
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Mull Hypothesis: D(LM_X_PIB) has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: 20 (Mewey-\West automatic) using Bartlett kernel

Adj. t-Stat Prokb.*
Fhillips-Perron test statistic -8.4324110 0.0000
Test critical values: 1% level -4 467895
5% level -3.64489653
10% lewvel -3.261452
*Mackinnon (12845) one-sided p-values.
Residual variance (no correction ) 0112744
HAC corrected variance (Bartlett kernel) 00113248
FPhillips-Perron Test Equation
Dependent Variable: DILM_X_FIB, 2}
Method: Least Squares
Date: 0G/05M12 Time: 20:10
Sample (adjusted); 1992 2012
Included achservations: 21 after adjustments
Variakle Coefficient Std. Error t-Statistic Frob.
CiLr_x_PIB(-1}) -1.112975 0.235200 -4 732048 00002
Z 0.0589514 0ATGE825 0336570 0. 7403
@ TREMD{1990) -0.003334 0.0131328 -0. 253755 08026
R-squared 0554948 Mean dependent var 0.000200
Adjusted R-squared 0505497 3D dependentvar 0515746
S E. of regression 0.362677 Akaike info criterion 0.840957
Sum squared resid 2 3676826 Schwarz criterion 1.090174
Lag likelihood -G. 880045 Hannan-Quinn criter. 08973341
F-statistic 1122234 Durkin-WWatson stat 20716649
Probi{F-statistic) 0.000685
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Full Hypothesis: DILMNSTOCK _CARPITAL)Y has a unit root
Exogenous: Constant, Linear Trend

Ink 32s 51 yaa jLid) 48 5 Baldll

Bandwidth: 1 (Mewey-\West automatic) using Bartlett kernel

Adj. t-Stat Frob.®

FPhillips-Perron test statistic -5.362144 0.0016
Test critical values: 1% level -4 457885

5% level -3.644963

10% level -3 2614582

*MacKinnon (12246) one-sided p-values.

Residual variance {no correction)
HAC corrected variance (Bartlett kernel}

QA687.77
97947 .86

Fhillips-Perron Test Equation

Dependent Variable: DILMNSTOCK _CAPITAL,2)
Method: Least Squares

Date: 06/05M3 Time: 20:12

Sample (adjusted): 1992 2012

Included chservations: 21 after adjustments

Variahle Coefficient Std. Error t-Statistic Frob.
DILMNSTOCK_CAPITAL(-1))  -1.168070 0.218238 -5.352286 0.0000
C -112.4881 172.2035 -0.69323475 0.4969
@TREMD{1990) 2226518 13.55433 1.650040 01163
R-squared 0.617811 Mean dependentvar 44 09048
Adjusted R-squared 0.575346 3S.D. dependentwvar 523 2TET
S.E. of regression 234082972  Akaike info criterion 1463319
Sum squared resid 2093023, Schwarz criterion 1478241
Lag likelinood -150.6485 Hannan-CGuinn criter. 14 66557
F-statistic 1454857 Durkbin-VWatson stat 2023117
Prob(F-statistic) 0.000174

LNPIB 3aa 4l jas lodl) 15 féj Galdl)

Null Hypothesis: D(LN_PIB) has a unit root

Exogenous: Constant, Linear Trend
Bandwidth: 20 (Newey-West automatic) using Bartlett kernel

Adj. t-Stat Prob.*

Phillips-Perron test statistic

-10.58460 0.0000

Test critical values: 1% level -4.467895
5% level -3.644963
10% level -3.261452

*MacKinnon (1996) one-sided p-values.

Residual variance (no correction)
HAC corrected variance (Bartlett kernel)

0.007861
0.000665
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Phillips-Perron Test Equation
Dependent Variable: D(LN_PIB,2)
Method: Least Squares

Date: 06/15/13 Time: 18:59
Sample (adjusted): 1992 2012

Included observations: 21 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
D(LN_PIB(-1)) -1.030857 0.208787 -4.937366 0.0001
C 0.209526 0.069398 3.019207 0.0074
@TREND(1990) -0.005885 0.003803 -1.547486 0.1391
R-squared 0.578603 Mean dependent var -0.021260
Adjusted R-squared 0.531781 S.D. dependent var 0.139955
S.E. of regression 0.095767 Akaike info criterion -1.722243
Sum squared resid 0.165082 Schwarz criterion -1.573025
Log likelihood 21.08355 Hannan-Quinn criter. -1.689859
F-statistic 12.35754 Durbin-Watson stat 2.029593
Prob(F-statistic) 0.000419
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Mull Hypothesis: DILM_CQFEMZ) has a unit root
Exogenous: Constant, Linear Trend
Bandwidth: @ (Mewey-WWest automatic) using Bartlett kernel

Adj. t-Stat Frob.®
Fhillips-Perran test statistic -4 274080 0.0148
Test critical values: 1% level -4 467895
5% level -3.644853
10% level -3. 261452
*Mackinnon (1996) one-sided p-values.
Residual variance (na correction) 0.013560
HAC corrected variance (Bartlett kernel} 0.004060
Fhillips-Perron Test Equation
Dependent Variable: DILMN_COFPEMNZ,Z)
Method: Least Squares
Date: 06M5M132 Time: 18:58
Sample (adjusted): 1992 2012
Included chservations: 21 after adjustments
Wariable Coefficient =td. Error t-Statistic Frob.
DiLM_COPEMZ(-1)) -0.935402 0.236744 -3.951104 0.0009
C 0033518 0061718 0.543004 0.5937
ETREMD(1280) -0.001229 0.004557 -0.269764 0. 7904
R-squared 0464773 Mean dependent var 0002113
Adjusted R-squared 0405202 2.0 dependentvar 01623101
=S.E. of regression 0125778  Akaike info criterion -1.1770358
Sum squared resid 0.284761 Schwarz criterion -1.027818
Lag likelinood 15.35887  Hannan-2uinn criter. -1.144551
F-statistic 7.815200 Durbin-Watson stat 1.914081
Frob(F-statistic) 0.003604
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