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Résumé de I'étude:

Cette étude vise a tenter de mesurer l'effet du degr d'ouvertur
commerciale sur les taux de croissance économique en Algérie au
cours de la période (1990-2019), et a cet effet, trois variables de base
ont été utilisées dans le modéle standard qui sera estimé par la
methode des petits carrés réguliers, et c'est l'une des meilleur
methodes: la croissance Le PIB réel annuel comme variable
dépendante et les variables indépendantes: le taux d'ouverture
commerciale, l'investissement direct étranger, les flux nets, le taux
d'intérét reelParmi les résultats obtenus, il existe une relation positive
entre I'ouverture commerciale et les taux de croissance économique

Mots clés: ouverture commerciale, croissance économique
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Growth rate of per capita GDP, 1960-2000

Histogram for growth rate of per capita GDP from 1960 to 2000. The growth
rates are computed for 112 countries from the values of per capita GDP shown
for 1960 and 2000 in figures I.1 and [.2. For Democratic Republic of Congo
(former Zaire), the growth rate is for 1960 to 1995. West Germany is the only
country included in figure I.1 (for 1960) but excluded from figure 1.3 (because of
data problems caused by the reunification of Germany). Representative countries

are labeled within each group.
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48,38033844 1990
52,69028871 1991
49,16666667 1992
44 91389668 1993
48,58956276 1994
55,19636015 1995
53,70685982 1996
52,22083852 1997
45,09234281 1998
51,82976974 1999
63,42398248 2000
58,69565217 2001
61,11698379 2002

62,1279104 2003
65,69385842 2004
71,26937984 2005
70,72545501 2006
71,92917469 2007
76,68421053 2008
71,32133226 2009
69,85918988 2010
67,38826117 2011
63,93858223 2012
62,14721587 2013
60,19335461 2014
46,09634051 2015
41,55925809 2016
45,06563246 2017
50,95344924 2018

48,1257485 2019
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0,334915 1990
11,638686 1991

30 1992
0,001 1993
0,001 1994
0,001 1995

270 1996
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606,6 1998
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280,1 2000
1100 2001
1060 2002
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1840 2006
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2640 2008
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2570 2011
1500 2012
1690 2013
1500 2014
-537,8 2015
1640 2016
1200 2017
1510 2018
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-17,09 1990
-29,77 1991
-11,42 1992
-4,95 1993
-13,75 1994
-7,9 1995
-4,05 1996
8,14 1997
15,1 1998
-0,1 1999
-10,33 2000
10,02 2001
717 2002
-0,19 2003
-3,78 2004
-7 2005
-2,3 2006
1,51 2007
-6,34 2008
21,57 2009
-6,99 2010
-8,65 2011
0,51 2012
8,1 2013
8,33 2014
15,45 2015
6,35 2016
3,15 2017
0,41 2018
8,71 2019
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Date: 09/25/20 Time: 23:35

Sample: 1990 2019

Included observations: 30

Autocorrelation

Partial Correlation

AC

PAC

Q-Stat

Prob

“_‘_llllllll__'
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-
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0.051
0.027

-0.007
-0.032
-0.147
-0.087
-0.029
-0.066
-0.136
-0.216
-0.120

0.035
0.155

-0.004

0.132
0.131

0.051
0.025

-0.010
-0.032
-0.144
-0.073
-0.016
-0.065
-0.144
-0.245
-0.156

0.008
0.125

-0.090

0.014
0.052

0.0857
0.1108
0.1126
0.1505
0.9786
1.2802
1.3161
1.5081
2.3478
4.5945
5.3169
5.3812
6.7447
6.7455
7.8637
9.0317

0.770
0.946
0.990
0.997
0.964
0.973
0.988
0.993
0.985
0.917
0.915
0.944
0.915
0.944
0.929
0.912
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S ol Y
(rededil) BLSILMLLEA): (09) 2, Joe
Breusch-Godfrey Serial Correlation LM Test:
F-statistic 0.040979 Prob. F(2,24) 0.9599
Obs*R-squared 0.102099 Prob. Chi-Square(2) 0.9502
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Date: 09/25/20 Time: 22:16
Sample: 1990 2019
Included observations: 30
Presample missing value lagged residuals set to zero.
Variable Coefficient Std. Error t-Statistic Prob.
COPEN -0.002078 0.048402 -0.042931 0.9661
JFID 2.26E-05 0.000558 0.040559 0.9680
INTR -0.001818 0.036228 -0.050193 0.9604
C 0.091979 2.448188 0.037570 0.9703
RESID(-1) 0.052422 0.208448 0.251486 0.8036
RESID(-2) 0.027215 0.210183 0.129484 0.8981
R-squared 0.003403 Mean dependent var 1.39E-15
Adjusted R-squared -0.204221 S.D. dependent var 1.701001
S.E. of regression 1.866628 Akaike info criterion 4.263001
Sum squared resid 83.62321 Schwarz criterion 4.543240
Log likelihood -57.94501 Hannan-Quinn criter. 4.352652
F-statistic 0.016392 Durbin-Watson stat 1.964746
Prob(F-statistic) 0.999885
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Heteroskedasticity Test: ARCH

ki) Cilal)

(sl i L

F-statistic 0.216069 Prob. F(1,27) 0.6458
Obs*R-squared 0.230232 Prob. Chi-Square(1) 0.6314
Test Equation:
Dependent Variable: RESID*2
Method: Least Squares
Date: 09/25/20 Time: 23:19
Sample (adjusted): 1991 2019
Included observations: 29 after adjustments
Variable Coefficient Std. Error t-Statistic Prob.
C 3.141967 0.885403 3.548631 0.0014

RESID*2(-1) -0.088282 0.189922 -0.464832 0.6458
R-squared 0.007939 Mean dependent var 2.892618
Adjusted R-squared -0.028804 S.D. dependent var 3.739844
S.E. of regression 3.793323 Akaike info criterion 5.570834
Sum squared resid 388.5110 Schwarz criterion 5.665130
Log likelihood -78.77709 Hannan-Quinn criter. 5.600366
F-statistic 0.216069 Durbin-Watson stat 2.037256
Prob(F-statistic) 0.645779
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Series: Residuals
Sample 1990 2019
Observations 30

Mean 1.39e-15
Median 0.209598
Maximum 3.454903
Minimum -3.655143
Std. Dev. 1.701001
Skewness -0.182343
Kurtosis 2.702596

Jarque-Bera  0.276806
Probability 0.870748
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