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Abstract:  

The study aims to test the relationship between the trade openness and the growth of industrial sector During 

the period (1990-2019), we used the latest statistical methods have been modern in time series of estimation 

of the unrestricted regression error correction model (autoregressive Distribution lag (ARDL), Using the 

statistical program (EVIEWS-10). 

The study concludes that There is an inverse relationship between trade openness and the growth of the 

industrial sector, and it’s no statistical significance, the technological and technical flows bear won't have 

any positive impact if it won't lead to the expansion of exports and this what is noticed in the Algerian 

economy as more than 95% of its exports are oil. The study also recommended directing the financial 

resources derived from the foreign trade sector and foreign direct investments towards the industrial sector 

to raise its productivity, especially the industrial sector outside of hydrocarbons. 
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and Fuller:1979)  (ADF)(Augmented Dickey-Fuller test)

PP

UNIT ROOT TEST  RESULTS  TABLE (ADF) 

Null Hypothesis: the variable has a unit root 

At Level        

  VAI OP FDE WIS TNS GFC P 

With 

Constant 

t-Statistic -0.9895 -2.6962 -2.7012 -0.9860 -1.6702 -0.9797 -1.3658 

 Prob.  0.7435  0.0899  0.0860  0.7442  0.4352  0.7469  0.5848 

  n0 * * n0 n0 n0 n0 

With 

Constant & 

Trend  

t-Statistic -1.7278 -0.1010 -2.5845 -2.4085 -1.8603 -2.8486 -1.8421 

 Prob.  0.7127  0.9921  0.2893  0.3675  0.6488  0.1931  0.6579 

  n0 n0 n0 n0 n0 n0 n0 

Without 

Constant & 

Trend  

t-Statistic -0.7224 -0.0944 -1.0789  0.7243 -0.0432  0.5649 -0.3463 

 Prob.  0.3949  0.6427  0.2473  0.8656  0.6601  0.8324  0.5514 

  n0 n0 n0 n0 n0 n0 n0 

At First Difference       

  d(VAI) d(OP) d(FDE) d(WIS) d(TNS) d(GFC) d(P) 

With 

Constant 

t-Statistic -5.9084 -1.9264 -5.9443 -1.9730 -5.2363 -4.8851 -4.8592 

 Prob.  0.0000  0.3155  0.0000  0.2963  0.0002  0.0005  0.0005 

  *** n0 *** n0 *** *** *** 

With 

Constant & 

Trend  

t-Statistic -5.9574 -5.8721 -6.2302 -1.8664 -5.1934 -4.8293 -4.7779 

 Prob.  0.0002  0.0003  0.0001  0.6448  0.0013  0.0031  0.0035 

  *** *** *** n0 *** *** *** 

Without 

Constant & 

Trend  

t-Statistic -5.9063 -1.9757 -6.0037 -1.7993 -5.3187 -4.9191 -4.9070 

 Prob.  0.0000  0.0479  0.0000  0.0689  0.0000  0.0000  0.0000 

  *** ** *** * *** *** *** 
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F-Bounds Test Null Hypothesis: No levels relationship 

Test Statistic Value Signif. I(0) I(1) 

F-statistic 11222190 91% 2.12 3.23 

K 2 5% 2.45 3.61 

  2.5% 9190 2111 

  2.5% 2190 2190 

 K

9F

9%0% 91%

2.1.2ARDL

ARDL(p,q1,q2,q3,q4)

ARDL Cointegrating And Long Run Form 

Dependent Variable: VAI 

Selected Model: ARDL (2, 0, 1, 0, 0, 2, 2) 

Date: 12/07/20   Time: 20:25 

Sample: 1990 2019 

Included observations: 28 

Cointegrating Form 

Variable Coefficient Std. Error t-Statistic Prob.    

D(VAI(-1)) -0.664346 0.138525 -4.795862 0.0003 

D(OP) -0.104180 0.070448 -1.478808 0.1613 

D(FDE) -0.059685 0.751678 -0.079402 0.9378 

D(WIS) -1.433280 0.718065 -1.996030 0.0658 

D(TNS) -0.460577 0.084138 -5.474066 0. 0001 

D(GFC) 0.323491 0.123644 2.616306 0.0203 

D(GFC(-1)) -0.316902 0.133606 -2.371909 0.0326 

D(P) 0.061664 0.025730 2.396566 0.0311 

D(P(-1)) 0.059659 0.030519 1.954790 0.0709 

CointEq(-1) -0.263113 0.071724 -3.668411 0.0025 

Cointeq = VAI - (-0.3960*OP -10.4254*FDE -5.4474*WIS -

1.7505*TNS + 

2.6029*GFC -0.0849*P + 304.1772) 

Long Run Coefficients 

Variable Coefficient Std. Error t-Statistic Prob.    

OP -0.395951 0.275264 -1.438441 0.1723 

FDE -10.425419 4.379837 -2.380321 0.0321 



  
 

  

   

WIS -5.447400 2.833102 -1.922769 0.0751 

TNS -1.750493 0.541782 -3.230994 0.0060 

GFC 2.602864 1.001298 2.599491 0.0210 

P -0.084915 0.146720 -0.578756 0.5719 

C 304.177151 77.088149 3.945835 0.0015 

 2

304.179%P < 0.01 
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(Jurque- Bera)

911110%Value= 0.603>0.05
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Series: Residuals
Sample 1992 2019
Observations 28

Mean       1.51e-15
Median   0.077698
Maximum  1.536341
Minimum -1.483169
Std. Dev.   0.748706
Skewness  -0.462390
Kurtosis   2.901037

Jarque-Bera  1.009180
Probability  0.603753

2.2.2

Breusch-Godfrey Serial Correlation LM Test

Obs*R-squared 
 

4

Breusch-Godfrey Serial Correlation LM Test:  

F-statistic 4.529580     Prob. F(2,12) 0.0342 

Obs*R-squared 12.04495     Prob. Chi-Square(2) 0.0024 

4.3.3ARDL-ECM

 
 



 
 

  

 

1

1.1 . 

 F9%

0% 91%

 

 

10%

 

1.1 . 

 

 

 

  

5.

 

 

 

 



  
 

  

   

 

 

 

 

(1 تقييم مناخ الاستثمار ف يالجزائر من وجهة نظر مؤسساتية وانعكاسه على فايزة بولعجين1 )ديسمبر,  1

-،()،1 مجلة ميلاف للبحوث والدراسات-بالمقارنة مع بعض الدول العربية-باشراستقطاب الاستثمار الاجنبي الم

1

(1 أثر تحرير التجارة الخارجية على القطاع جوان,  سارة بوعدلة، وخديجة بن طيب هدايات1 ) 

تجارية، الصفحات 1 مجلة العلوم ال-الصناعي في الصناعي في الجزائر دراسة تحليلية قياسية للفترة من 

-1
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Null Hypothesis: the variable has a unit root      

 At Level        

  VAI OP FDE WIS TNS GFC P 

With 

Constant 

t-Statistic -0.9136 -2.0832 -2.6547 -0.3379 -1.7501 -0.8858 -1.3658 

 Prob.  0.7693  0.2524  0.0941  0.9072  0.3966  0.7783  0.5848 

  n0 n0 * n0 n0 n0 n0 

With 

Constant & 

Trend  

t-Statistic -1.6803 -1.6300 -2.5374 -1.8821 -1.7259 -2.0174 -1.9718 

 Prob.  0.7341  0.7557  0.3093  0.6378  0.7136  0.5678  0.5917 

  n0 n0 n0 n0 n0 n0 n0 

Without 

Constant & 

Trend  

t-Statistic -0.7495  0.0518 -0.9664  1.4225  0.0243  0.8520 -0.3815 

 Prob.  0.3829  0.6913  0.2906  0.9579  0.6824  0.8890  0.5379 

  n0 n0 n0 n0 n0 n0 n0 

 At First Difference       

  d(VAI) d(OP) d(FDE) d(WIS) d(TNS) d(GFC) d(P) 

With 

Constant 

t-Statistic -5.9106 -8.5752 -7.5929 -1.9097 -5.3521 -4.8982 -4.8387 

 Prob.  0.0000  0.0000  0.0000  0.3233  0.0002  0.0005  0.0006 

  *** *** *** n0 *** *** *** 

With 

Constant & 

Trend  

t-Statistic -6.0391 -8.2668 -

14.6376 

-1.7932 -6.3315 -4.9170 -4.7501 

 Prob.  0.0002  0.0000  0.0000  0.6809  0.0001  0.0025  0.0037 

  *** *** *** n0 *** *** *** 

Without 

Constant & 

Trend  

t-Statistic -5.9063 -8.5220 -7.5306 -1.7148 -5.4334 -4.9275 -4.8927 

 Prob.  0.0000  0.0000  0.0000  0.0816  0.0000  0.0000  0.0000 

 


