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LVAEI

Cangi Ui rodl 130 Suiminany

sSernes: LVAE]

EX0Qenous varnaples: Indvigual emects

A n nf

Sefies. LVAEI

Date: 05/27/18 Time: 16:17

Auiumaiic seiecion of maximum idys
Automatic lag lenath selection b

Cross-

Lo e o . . sections Dbz
ietnod Siaiistic  Prob.**  seclions Obs

- 490 LE 7 435

== Hreitung t-stat 204719 7 131

7 4129 T = T o P « wamnn - m»ﬁ:: - P

- - 10, Fesdidi ding o yv-sidl 1. £030 (UR-Ea -] f 130

raiuid u.olag ¢ 120 ADF - Fisher Chi-sguare 702225 0.9339 7 138

PP - Fisher Chi-square 107969 070149 7 140 PP _Fishar Chi-snuare £13F318  NORRA 7 140

& COMpULEd Wsing an asympiotc ©
1 assume asymptotic normality

“F Frovduiiilies o Fisiier iesis dre compuied using dn asympioiic Chi
-zguare distribution. All other tests assume asymptotic normality.

Cross-
MNull: Unit root (assumes commaon unit rootprocesé}
Levin, Lin & Chu t* 0.61575 07310 7 137
Mull: Unit root (assumes individual unit root process)
ADF - Fisher Chi-square 21.0854  0.0995 7 137
PP - Fisher Chi-square 16.9435  0.2592 7 140

** Probabilities for Fisher tests are computed using an asymptotic Chi
-square distribution. All other tests assume asymptotic normality.

LVAMI

Panel unit root test: Summary

Series: LVAMI

Date: 05/27/18 Time: 16:49

Sample: 1985 2015

Exogenous variables: Individual effects

Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0 1o 1
Newey-West automatic bandwidth selection and Bartlett kernel

Panel unit root test: Summary

Series: LVAMI

Date: 05/2718 Time: 16:50

Sample: 1995 2015

Exogenous variables: Individual effects, individual linear trends
Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0to 2
Mewey-West automatic bandwidth selection and Bartlett kernel

Cross-

Cross- Method Statistic  Prob**  sections Obs
Wethod Statistic  Prob** sections  Obs Mull: Unit root (assumes common unit root process)
Mull: Unit root (assumes common unit root process) Levin, Lin & Chu t* -0.10042 0.4601 7 138
Levin, Lin & Chu t* 0.28027  0.6104 7 139 Breitung t-stat -1.33491  0.0910 7 131
Mull: Unit root (assumes individual unit root process) Mull: Unit root (assumes individual unit root process)
Im, Pesaran and Shin W-stat 179795 09639 7 139 Im, Pesaran and Shin W-stat 0.26851  0.6058 7 138
ADF - Fisher Chi-square 5.41825 0.89791 7 138 ADF - Fisher Chi-square 101709  0.7496 7 138
PP - Fisher Chi-square 583773 0.9704 7 140 PP - Fisher Chi-square 778972 0.9000 7 140

** Probabilities for Fisher tests are computed using an asymptotic Chi
-square distribution. All other tests assume asymptotic normality.

** Probabilities for Fisher tests are computed using an asymptotic Chi
-square distribution. All other tests assume asymptotic normality.
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Late: Uard g hime: 1651
=} 1

S 40NE 9N4E

TS SlNOnE

o
Automatic selection of maximum lags
A i an hacnd nn S N A

mrnotie lon lannth cnln

=]t 1] [l

Mull” Linit root (assumas comman unit root process)

Ed b 2 AREDD n

[

ldoaaulnes COmi

hu t* 140
Mull: Unit root (assumes individual unit root process)
Im, Pesaran and Shin W-stat 0.32366 0.6269 7 140
ADF - Fisher Chi-square 8.65231 0.8527 7 140
PP - Fisher Chi-square 879294  0.8441 7 140

[
HNgar enas

Cross-
sections Obs
ront
& Ci 7 140
stat 7 133
Mull: Unit root (assumes individual unit root process)
Im, Pesaran and Shin W-stat 275315 0.8970 7 140
ADF - Fisher Chi-square 5.90843 0.9382 7 140
PP - Fisher Chi-square G.70867 0.9454 7 140

** Probabilities for Fisher tests are computed using an asymptotic Chi
-zquare distribution. All other tests assume asymptotic normality.

** Probabilities for Fisher tests are computed using an asymptotic Chi
-square distribution. All other tests assume asymptotic normality.

Panel unit root test: Summary

Series: LEXPR

Date: 05/27M18 Time: 16:24

Sample: 1995 2015

Exogenous variables: None

Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0 to 1
Mewey-West automatic bandwidth selection and Bartlett kernel

Cross-
Method Statistic Prob.**  sections Obs
Mull: Unit root (agsumes commaon unit root process)
Levin, Lin & Chu t* 177531 0.9621 7 139
Mull: Unit root (assumes individual unit root process)
ADF - Fisher Chi-square 6.35938 09566 7 139
PF - Fisher Chi-square 6.01781 0.9660 7 140

** Probabilities for Fisher tests are computed using an asymptotic Chi
-square distribution. All other tests assume asymptotic normality.
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Panel unit root test: Summary

o

o Timne. 19.20

g

r

Aulomadiic seieciun of mamurm idys

A 1 selection based on
.

Uate: USrZring  lime: 1o:2g
= 1

i, Uinil rooi (dssumes cormmuon unii roui process)

Leyin, Lin & Chu t* -0B32334 02833 7 138
i, Wnii ool Ldbbul’l’ltﬂb individugi unii rovi process)

Im. Paca T 1.R/7802 PLRek! 7 138
FF - Fisher Chi-square 4 40485 0.59520 7 40

Dhs

Gt
Le\.'ln. Lin &Cnut U.41346 { 13¢
Braitung t-stat 0 B0E31 7 120

Uil Unii rooi (assumes individuai unii rooi process)
-stat 4

3 833Uiie asy

Automati
sUIPMat

erfinns 0hs
J\DF Flsh 3.97000 0‘9956 7 139
PP - F|sherCh| -square 371434 0.9970 T 140

** Probabilities for Fisher tests are computed using an asymptotic Chi
-square distribution. All other tests assume asymptotic normality.

¥l ol vie o

D(LVAEI)

Panel unit root test Summary

Series: D(LVAEI)

Date: 05/27M18 Time: 16:31

Sample: 1995 2015

Exogenous variables: Individual effects

Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0

Mewey-West automatic bandwidth selection and Bartlett kernel
Balanced observations for each test

Cross-

Method Statistic  Prob.** sections Qbs
MNull: Unit root (assumes commaon unit root process)

Levin, Lin & Chu t* -7.01164  0.0000 7 133
MNull: Unit root (assumes individual unit root process)

Im, Pesaran and Shin W-stat -7.57896  0.0000 7 133
ADF - Fisher Chi-square 762226  0.0000 7 133
PP - Fisher Chi-square 767669  0.0000 7 133

Panel unit root test: Summary

Series: D(LVAEIL)

Date: 05/27/18 Time: 16:32

Sample: 1995 2015

Exogenous variables: Individual effects, individual linear trends
Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0

Mewey-West automatic bandwidth selection and Bartlett kernel
Balanced observations for each test

Cross-

Method Statistic Prob.* sections Obs
Mull: Unit root (assumes common unit root process)

Lewin, Lin & Chu t* -6.56761  0.0000 7 133
Breitung t-stat -5.33087  0.0000 7 126
Mull: Unit root (assumes individual unit root process)

Im, Pesaran and Shin W-stat -6.50755 0.0000 7 133
ADF - Fisher Chi-square 61.0818  0.0000 7 133
PP - Fisher Chi-square 61.1609  0.0000 7 133

** Probabilities for Fisher tests are computed using an asymptotic Chi
-square distribution. All other tests assume asymptotic normality.

** Probabilities for Fisher tests are computed using an asymptotic Chi
-square distribution. All other tests assume asymptotic normality.
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Date: 0527118 Time: 16:34
a

Exogenous variabies: hone

Mtnmaatis cnlastinn Af raviemom laae

M eare-L

o

Piuii. Uil ool (dssurmes comimon urni ool process)
Lavin Lin & Cho -8 42188 00000 7

Mull Linit root (Assumes individilal unit ront processl

: -
Fr - Fisner Lni-square

=] ol

onedinme
SEChoNs

]

=]

ADF - Fisher Chi-square 9.071
PP - Fisher Chi-square G8.8513 0.0000

~ =]

o)

3
[»]
£r

G.0 132
0.0 125
i, -5.08488  0.0000 7 132
ADF - Fisher Chi-square 48.8294  0.0000 7 132
PP - Fisher Chi-sguare 43.8044  0.0000 7 133

** Probabilities for Fisher tests are computed using an asymptotic Chi
-square distribution. All other tests assume asymptotic normality.

** Probabilities for Fisher tests are computed using an asymptotic Chi

-square distribution. All other tests assume asymptotic normality.

Panel unit root test: Summary

Series: D{LVAMI)

Date: 05/27M18 Time: 16:55

Sample: 1995 2015

Exogenous variables: Mone

Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0

Mewey-West automatic bandwidth selection and Bartlett kernel
Balanced observations for each test

Cross-
Wethod Statistic  Prob.**  sections Obs
Mull; Unit root (assumes common unit root process)
Levin, Lin & Chu t* -8.30813  0.0000 7 133
Mull: Unit root (assumes individual unit root process)
ADF - Fisher Chi-square 965953  0.0000 7 133
PP - Fisher Chi-square 96.3754  0.0000 7 133

** Probabilities for Fisher tests are computed using an asymptotic Chi
-square distribution. All othertests assume asymptotic normality.
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ipie. 1555 2535

EXDgenous variabies: individual efiecis

fitnmatic calactinn nf ma
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vate: Uordima
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lime: 15936

Cross-
zactinng Nihs
Obs
. Levin, Lin & Chu i T 132
131 Braituna t-stat 7 125
DLl Uit 00l (a5 5UITES inaiaLal bt 1oot proceaa]

im, Pesaran and Shin Vw-siat [ Im, Pesaran and Shin Ww-stat  -/.00608  0.UODU I

AMFE - Fichar Mhi-smiara 7 ANE _ Fichar Chiemiara R4 7210 7

7 7z

~5quare Gisounon. Al el 18315 a55Uime asyimpionc naimaiity.

131
ADF - 131
PF - Fisher Chi-square 7 133

** Probabilities for Fisher tests are computed using an asymptotic Chi
-square distribution. All other tests assume asymptotic normality.

D(LIMPR)

Panel unit root test: Summary

Series: D(LIMPR)

Date: 05/27/18 Time: 16:39

Sample: 1995 2015

Exogenous variables: Individual effects

Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0to 1
MNewey-West automatic bandwidth selection and Barilett kernel

Cross-

Method Statistic  Prob**  seclions Obs
Mull: Unit root (assumes commaon unit root process)

Levin, Lin & Chu t* -6.38829  0.0000 7 132
Mull; Unit root (assumes individual unit root process)

Im, Pesaran and Shin W-stat ~ -6.97297  0.0000 7 132
ADF - Fisher Chi-square 69.0133 0.0000 7 132
PP - Fisher Chi-square 73.4339 0.0000 7 133

Panel unit root test: Summary

Series: D(LIMPR)

Date: 05/27/18 Time: 16:40

Sample: 1995 2015

Exogenous variables: Individual effects, individual linear trends
Automatic selection of maximum lags

Automatic lag length selection based on SIC: 0to 1
Mewey-West automatic bandwidth selection and Bartlett kernel

Cross-

Wethod Statistic  Prob**  sections Obs
Mull: Unit root (assumes common unit root process)

Levin, Lin & Chu t* -5.55728  0.0000 7 132
Breitung t-stat -2.92835  0.0017 7 125
Mull: Unit root {assumes individual unit root process)

Im, Pesaran and Shin W-stat -5.00122  0.0000 7 132
ADF - Fisher Chi-square 471058  0.0000 7 132
PP - Fisher Chi-square 493114  0.0000 7 133

= Probabilities for Fisher tests are computed using an asymptotic Chi
-square distribution. All other tests assume asymptotic normality.

** Probabilities for Fisher tests are computed using an asymptotic Chi
-zquare distribution. All other tasts assume asymptotic normality.
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Date: 022718 Time: 10:41

Qamnla- 100K 201K

CROGENTLS vanames. mone
Automati tion of maximum laas

A

Cioss-

WMathnd Statshic HFroh ™  gachons [Ihs

Ml 1

Lewvin, Lin & Chu i© 7 i3
LiGui (@55uines i i wiiil ool pioess;

AUF - FiIsher Chi-sguare 84 5835 ooy { 131

Jalsal) :L».u\JJ -2

LVAEIL LEXPR, LIMPR :JsY¥) z3 saill

Intercept

[ g i}
0 gy @ @

Alternative hypothesis: common AR coefs. (within-dimension)

Weighted
Statistic Prob. Statistic Prob.
Panel v-Statistic 0793018 0.2139 0206703 04181
Panel rho-Statistic 0534461 07035  -0.812428 02083
Panel PP-5tatistic -0.270729 03933 -2667716 0.0038
Panel ADF-Statistic -3.489786 0.0002  -3.957318 0.0000

Alternative hypothesis: individual AR coefs. (between-dimension)

Statistic Prob.

Group rho-Statistic 0.490833 0.6883
Group PP-Statistic -1.502487 0.0665
Group ADF-Statistic -3.198692 0.0007

Cross 1D ARI(T) Variance HAC  Handwidih Obs
Algeria 0.058 0000740 0000315 500 20
Egypt 0.374  0.031127 0.032835 1.00 20
libya 0.329 0.022152 0.022152 0.00 20
Mauritania 0.277  0.119969 0105398 4.00 20
Marocco 0.482 0.075920 0.072808 2.00 20
Sudan 0723 0399040 0462041 1.00 20
Tunisia 0552  0.017342  0.017441 2.00 20
Augmented Dickey-Fuller results (parametric)

Cross ID AR(1)  Variance Lag Max lag Obs
Algeria 0.059 0.000740 0 3 20
Egypt -0179  0.021134 3 3 17
libya 0329 0.022152 0 3 20
Mauritania 0.277  0.119969 0 3 20
Maorocco 0.482 0.075920 0 3 20
Sudan 0.202 0.216739 3 3 17
Tunisia 0.244  0.010949 3 3 17
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Diate: 08/27M12 Time: 17:26
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Cross-sections included: 7

i IETCEDL and Tend
Automatic 1ag lenagth selection based on SIC with a max lag of 3

Moweny Want
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Alternative nypoinesis: common AR coefs. (within-dimension)

Intercept and trend

Phillins-Peron results (non-parametricy

OS5 i

()

4]
o

Algeria
(=

ETIENTE]
Marocoo

PLnisia

=) DS

B3 B BRI B R

€3 3

Fanei v-Siaiistic
P
I Walidnce Lay ivigx idy
0000743 0 3
Q n 2
g 3
0 3
None
Pedroni Residual Cointegration Test
Series: LVAEI LEXPR LIMPR
Date: 05/27M18& Time: 17:30
Sample: 1995 2015 " :
Included observations: 147 Cross section specific results
Cross-sections included: 7 . .
; - ) Phillips-P It: 5 t
Mull Hypothesis: Mo cointegration Hiips-Peron results (non-parametric)
Trend assumption: No deterministic intercept or trend Cross ID AR(1)  Variance HAC  Bandwidth Obs
Automnatic lag length selection based on SIC with a max lag of 4 Algeria 0460 00010209 0.000028 200 20
MNewey-West automatic bandwidth selection and Bartlett kernel Egypt 0856 0.037812  0.037812 0.00 20
libya 0.349 0.021749 0021748 0.00 20
Alternative hypothesis: common AR coefs. (within-dimension) Mauritania 0759 0.259505 0.173471 4.00 20
Weighted Morocco 0.875 0120717 0110120 1.00 20
Statistic Prob. Statistic Prob. Sudan 0.691 0762916 0.829498 4.00 20
Panel v-Statistic -0.422331 06636  -1.008391 08434 Tunisia 0778 0102348 0.088219 1.00 20
Panel rho-Statistic 0.385641 0.6501 0300835 06182 . .
Panel PP-Statistic 0358533  0.3600 -0.351284 0.3627 Augmented Dickey-Fuller results (parametric)
Panel ADF-Statistic -0.391954 03475 -0506716 03062 Cross ID AR(1)  Variance Lag Max ag Obs
) N ) ) Algeria 0460 0.001029 0 4 20
Alternative hypothesis: individual AR coefs. (between-dimension) Eqypt 0.856 0.037812 0 4 20
- libya 0.349 0.021749 0 4 20
» Statistic Prob. Mauritania ~ 0.750 0.259505 0 4 20
Group rho-Statistic 1.4389493 0.9249 Marocco 0.875 0.120717 0 4 20
Group PP-Statistic 0.430899 0.6667 Sudan 0.691 0.762916 0 4 20
Group ADF-Statistic 0.310655 0.6220 Tunisia 0772 0102343 0 4 20
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intercept

FRINpS-Feron results (non-paramerric)

i. Z0
1. 20
1 20
Pa D 2 20
. ) . —_ - . Ciross N AR(TY ol I an Max lan (hs
Afternative hypoihesis: individual AR coefs. {petween-dimension; Azera 0 EAT 10570 o 3 o0
sy usos otsors ; 3
Wauritania 0.546  0.040529 i 3 20
Marocco 0462  0.007170 0 3 20
Intercept and trend
Pedroni Residual Cointegration Test Cross section specific results
Series: LVAMI LEXPR LIMPR
Date: 05/27M18 Time: 1714 Phillips-Peron results (non-parametric)
Sample: 1995 2015 ) )
e e o
- : . Algeria ] I I I
Cross-sections included. 7 Egypt 0.672 0.011455 0.014720 1.00 20
Mull Hypothesis: Mo cointegration libya 0531 0145757 0449157 100 0
Trend assumption: Deterministic intercept and trend Mauritania 0579 0035142 004085 100 20
Automatic lag length selection based on SIC with a max lag of 3 Merocco 0490 0.005413 0.004774 3.00 20
Mewey-West automatic bandwidth selection and Bartlett kernel Sudan 0387 0.047402 0.047402 0.00 20
Tunisia -0.161  0.001902  0.001938 1.00 20
Alternative hypothesis: common AR coefs. (within-dimension)
Weighted Augmented Dickey-Fuller results (parametric)
Statistic Prob. Statistic Prob. )
Panel v-tatistic 0525138 07003  -0.283035 06114 CoseD AR varance Lag  Maxlag  Obs
Panel rho-Statistic 1081618 08603 0241004 (05952 E?;;'f‘ 0855 0000717 b ; pre
FPanel PP-Statistic 0.096615 05385 -1564006 00588 libya 0531 0145757 0 3 20
Panel ADF-Statistic 0.077296 0.5308 -1.730898 0.0417 Mauritania 0.579 0.025142 0 3 20
Morocco 0.490 0.005413 0 3 20
Alternative hypothesis: individual AR coefs. (between-dimension) Sudan 0.387  0.047402 0 3 20
Tunisia -0.161  0.001902 0 3 20
Statistic Prob.
Group rho-Statistic 1.289645 0.9014
Group PP-Statistic -0.786433 0.2158
Group ADF-Statistic -1.063275 0.1438
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Abstract :

The relationship between international trade liberalization and industrial development has
been investigated as a research topic in many theoretical and empirical studies. Several
studies have demonstrated that trade liberalization is one of the main causes of industrial
development in developing and developed countries, whereas, the literature of anti-openness
policies has focused on the great disparity in competitiveness between the developing and
developed countries. Since the level the competition for the developing countries is very
difficult and expensive. The liberalization of trade may failure in the trade balance
performance and who may enter in economic crises and depression especially among more
dominant states who developing who depends on only export.

This study aims to investigate the liberalization of trade international and its impact on the
industrial development. The goal of this study is to support the theoretical side through
theories of the international trade, and concepts for industrial development, policies and
related strategies. Moreover, this study attempted to measure this effect on the sample the
developing countries particularly countries located in north of Africa during the period 1995
to 2015.

Key words: The industrial development - liberalization of trade international - the developing
countries.




