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  Abstract:- 
In this topic, the standard 

models used will be described, 
as economic models often only 
explain the data (structures) of 
traditional economic theory and 
are not able to solve some 
economic policy problems. 
Therefore, economic researchers 
were forced to build standard 
economic models, and the main 
goal of formulating standard 
models is Analyzing and testing 
the hypotheses of economic 
theory. Using the statistical 
program (10 Eviews), we will 
estimate and analyze the impact 
of economic freedom variables 
on the external sector, 
specifically measuring their 
impact on the balance of 
payments (the rate of ability to 
export) and foreign trade (trade 
openness) in the studied 
countries (UAE, Egypt, 
Morocco, Iraq), and we 
approved To find out the general 
effect of the model variables 
using pooling data in those 
countries while giving the 
dummy variables a role in 
determining the international 
specificity in the analysis. 

Keywords: Economic Freedom, 
External Sector. 
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AICSCHQPanel Least 
SquaresVector Autoregression Estimates
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 

Test the stability of the variable 
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ADFAugmented Dickey Fuller Test
 

ADF 

مستوى 
 المعنویة

 المتغیرات التقدیر شكل الانحدار مستوى الفروق

 tالمحسوبة  tالجدولیة 
 EXPORT  2.605064- 1.952910-  بدون المستوى 5%

 OPEN   3.294763-  3.254671-  مقطع واتجاه عام المستوى 10%
 NOMBR  7.540510-  3.737853-  مقطع  المستوى 1%
 FINLDEG  5.622176-  4.394309- تجاه عاممقطع وا المستوى 1%

 AJDV  2673634-  2.619160-  مقطع  المستوى 10%
  

  Eviews10من عمل الباحث بالاعتماد على نتائج التقدیر باستخدام برنامج  المصدر:
 





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 القیمة الحرجة القیمة الإحصائیة الفرضیة البدیلة فرضیة العدم
Null hypothesis Alternative hypo Statistic value Critical value 5% 

 Trace Testاختبار الأثر   
r = 0 r > 1  182.2578 69.81889 
r = 2 r > 2 85.50663 47.85613 
r = 3 r > 3 49.13990 29.79707 
r = 4 r > 4 22.82166 15.49471 
r = 5  r > 5  7.623996 3.841466 

  Maximum Eigen Valueاختبار الإمكان الأعظم  
r = 0 r = 1 96.75119 33.87687 
r = 1 r = 2 36.36673 27.58434 
r = 2 r = 3 26.31825 21.13162 
r = 3 r = 4 15.19766 14.26460 
r=4 r = 5  7.623996 3.841466 

  Eviews10من عمل الباحث بالاعتماد على نتائج التقدیر باستخدام برنامج  المصدر:
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Dependent Variable: EXPORT   
Method: Panel Least Squares   

Sample: 2010 2017   
Periods included: 8   

Cross-sections included: 4   
Total panel (balanced) observations: 32  
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Variable Coefficient Std. Error t-Statistic Prob. 

NOMBR 0.283421 0.103786 2.730826 0.0114 
FINLDEG 1.754475 0.691876 2.535823 0.0178 

AJDV 0.743929 2.915219 0.255188 0.8007 
DIRAQ -114.7236 51.65957 -2.220763 0.0357 
DEMRT -126.8375 47.45121 -2.673008 0.0130 
DEGPT -122.7057 46.21066 -2.655354 0.0136 
DMRQO -110.3402 46.06742 -2.395189 0.0244 

R-squared 0.863602 Mean dependent var 18.94375 
Adjuste R-squared 0.830867 S.D. dependent var 12.61310 
S.E. of regression 5.187241 Akaike info criterion 6.320921 
Sum squared resid 672.6868 Schwarz criterion 6.641551 

Log likelihood -94.13474 Hannan-Quinn criter. 6.427201 
Durbin-Watson stat 0.930441    
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Dependent Variable: OPEN   
Method: Panel Least Squares   

Sample: 2010 2017   
Periods included: 8   

Cross-sections included: 4   
Total panel (balanced) observations: 32  

Variable Coefficient Std. Error t-Statistic Prob. 
NOMBR 0.334002 0.179847 1.857142 0.0751 

FINLDEG 1.969967 1.198928 1.643107 0.1129 
AJDV 3.112420 5.051681 0.616116 0.5434 

DIRAQ -113.8326 89.51906 -1.271602 0.2152 
DEMRT -143.7024 82.22654 -1.747640 0.0928 
DEGPT -115.2029 80.07684 -1.438654 0.1627 
DMRQO -91.78206 79.82862 -1.149739 0.2611 

R-squared 0.858362 Mean dependent var 43.67188 
Adjusted R-squared 0.824369 S.D. dependent var 21.44871 
S.E. of regression 8.988789 Akaike info criterion 7.420473 
Sum squared resid 2019.958 Schwarz criterion 7.741103 

Log likelihood -111.7276 Hannan-Quinn criter. 7.526753 

Durbin-Watson stat 1.041780    
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Pairwise Granger Causality Tests 
Lags: 1   

    
    

 Null Hypothesis: Obs 
F-

Statistic Prob.  
    
     OPEN does not Granger Cause EXPORT  30  1.98592 0.1583 

 EXPORT does not Granger Cause OPEN  2.36310 0.1148 
    
     FINLDEG does not Granger Cause EXPORT  30  0.28691 0.7530 

 EXPORT does not Granger Cause FINLDEG  0.48492 0.6214 
    
     NOMBR does not Granger Cause EXPORT  30  0.23315 0.7937 

 EXPORT does not Granger Cause NOMBR  2.99293 0.0683 
    
     AJDV does not Granger Cause EXPORT  30  0.32558 0.7251 

 EXPORT does not Granger Cause AJDV  0.34095 0.7144 
    
     FINLDEG does not Granger Cause OPEN  30  0.12976 0.8789 

 OPEN does not Granger Cause FINLDEG  0.89001 0.4233 
    
     NOMBR does not Granger Cause OPEN  30  1.05071 0.3646 

 OPEN does not Granger Cause NOMBR  4.69859 0.0185 
    
     AJDV does not Granger Cause OPEN  30  0.00102 0.9990 

 OPEN does not Granger Cause AJDV  0.69327 0.5093 
    
     NOMBR does not Granger Cause FINLDEG  30  0.37755 0.6894 

 FINLDEG does not Granger Cause NOMBR  0.34183 0.7137 
    
     AJDV does not Granger Cause FINLDEG  30  0.71943 0.4968 

 FINLDEG does not Granger Cause AJDV  0.26633 0.7683 
    
     AJDV does not Granger Cause NOMBR  30  0.00703 0.9930 

 NOMBR does not Granger Cause AJDV  0.58765 0.5631 
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VAR Lag Order Selection Criteria    
Endogenous variables: EXPORT OPEN FINLDEG NOMBR 

AJDV    
Exogenous variables: C  

    Included observations: 31 
 Lag LogL LR FPE AIC SC HQ 

0 -456.3922 NA   5826715.  29.76724  29.99853  29.84263 

1 -373.3676   133.9107*   141358.6*   26.02371*   27.41144*   26.47608*
 * indicates lag order selected by the criterion   

 LR: sequential modified LR test statistic (each test at 5% level)  
 FPE: Final prediction error     

 AIC: Akaike information criterion    
 SC: Schwarz information criterion    

 HQ: Hannan-Quinn information criterion    
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VAR 

Vector Autoregression Estimates 
Included observations: 31 after adjustments 

Standard errors in () & t-statistics in [ ]  

EXPORT(-1) 

EXPORT OPEN FINLDEG NOMBR AJDV 
 0.392434 -1.729143  1.016314 -4.377102  0.152498 
 (0.45664)  (0.73883)  (0.25175)  (2.06530)  (0.03597) 
[ 0.85940] [-2.34039] [ 4.03693] [-2.11936] [ 4.23962] 

OPEN(-1) 

 0.249459  1.688054 -0.461708  2.208599 -0.066672 
 (0.21424)  (0.34663)  (0.11811)  (0.96897)  (0.01688) 
[ 1.16440] [ 4.86987] [-3.90899] [ 2.27934] [-3.95074] 

FINLDEG(-1) 

 0.356475  2.755876 -1.417395  9.712498 -0.240860 
 (0.95207)  (1.54042)  (0.52490)  (4.30604)  (0.07500) 
[ 0.37442] [ 1.78905] [-2.70034] [ 2.25555] [-3.21166] 

NOMBR(-1)  0.058249  0.273620 -0.218908  1.757585 -0.034506 
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 (0.10481)  (0.16958)  (0.05779)  (0.47405)  (0.00826) 
[ 0.55575] [ 1.61349] [-3.78830] [ 3.70761] [-4.17947] 

AJDV(-1) 

 2.037154 -2.181283  3.479988 -12.29171  0.445332 
 (3.49639)  (5.65706)  (1.92764)  (15.8136)  (0.27541) 
[ 0.58264] [-0.38559] [ 1.80531] [-0.77729] [ 1.61695] 

C 

-31.00905 -190.8879  165.8493 -667.9414  19.21799 
 (65.6623)  (106.240)  (36.2011)  (296.980)  (5.17230) 
[-0.47225] [-1.79677] [ 4.58133] [-2.24911] [ 3.71556] 

R-squared  0.781608  0.808330  0.761111  0.759676  0.690342 
Adj. R-squared  0.737929  0.769996  0.713334  0.711611  0.628410 
Sum sq. resids  953.0329  2494.879  289.6803  19495.30  5.913468 
S.E. equation  6.174246  9.989754  3.403999  27.92512  0.486352 

F-statistic  17.89457  21.08647  15.93026  15.80526  11.14685 
Log likelihood -97.08486 -112.0012 -78.62635 -143.8682 -18.30740 

Akaike AIC  6.650636  7.612982  5.459765  9.668915  1.568219 
Schwarz SC  6.928182  7.890528  5.737310  9.946461  1.845765 

Mean dependent  18.18710  42.55161  61.45484  99.96774  1.645161 
S.D. dependent  12.06076  20.82988  6.357717  52.00031  0.797847 

Determinant resid covariance (dof 
adj.)  58360.91    

Determinant resid covariance  19907.36    
Log likelihood -373.3676    

Akaike information criterion  26.02371    
Schwarz criterion  27.41144    

Number of coefficients  30    
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Period EXPORT OPEN FINLDEG NOMBR AJDV 

1 6.174246 0.000000 0.000000 0.000000 0.000000 
2 5.148382 0.629706 0.569845 0.736043 0.661866 
3 4.291288 0.943831 0.854249 0.578830 0.548124 
4 3.495611 1.165304 1.066432 0.457631 0.359806 
5 2.772565 1.323036 1.218633 0.392937 0.193904 
6 2.129905 1.424865 1.314748 0.352428 0.056348 
7 1.568054 1.478397 1.362647 0.321779 -0.055860 
8 1.083948 1.491527 1.371066 0.295845 -0.145503 
9 0.672887 1.471754 1.348093 0.272532 -0.215028 

10 0.329308 1.425893 1.300823 0.250801 -0.266790 
Response of OPEN: 

Period EXPORT OPEN FINLDEG NOMBR AJDV 
1 9.206740 3.876999 0.000000 0.000000 0.000000 
2 6.839074 4.368925 2.014288 2.568294 -0.708694 
3 5.188210 4.655548 2.966062 2.989868 -0.633191 
4 3.846108 4.729688 3.413810 2.612343 -0.674493 
5 2.673788 4.684741 3.619281 2.140660 -0.776160 
6 1.645550 4.562026 3.677209 1.743473 -0.878707 
7 0.759259 4.380751 3.630440 1.432139 -0.961625 
8 0.012470 4.154156 3.506479 1.189050 -1.019971 
9 -0.601107 3.893737 3.326541 0.996727 -1.053834 

10 -1.090884 3.609900 3.107793 0.841931 -1.065099 
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

FINLDEG



NOMBR


AJDV
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
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
 


 

       
 Variance Decomposition of EXPORT: 

 Period S.E. EXPORT OPEN FINLDEG NOMBR AJDV 
 1  6.081291  100.0000  0.000000  0.000000  0.000000  0.000000 
 2  8.020533  97.92484  0.326109  0.423405  0.210736  1.114914 
 3  9.154319  96.51406  0.981347  0.985507  0.186941  1.332144 
 4  9.878608  94.89410  1.929257  1.659589  0.160682  1.356377 
 5  10.36111  93.01946  3.107925  2.395904  0.160420  1.316296 
 6  10.69362  90.96941  4.438921  3.147440  0.185070  1.259155 
 7  10.93177  88.85621  5.836622  3.874140  0.226134  1.206897 
 8  11.11054  86.79179  7.218644  4.545466  0.274002  1.170101 
 9  11.25195  84.87012  8.515018  5.141525  0.320498  1.152840 
 10  11.36955  83.15798  9.674263  5.652731  0.359936  1.155088 

 Variance Decomposition of OPEN: 
 Period S.E. EXPORT OPEN FINLDEG NOMBR AJDV 

 1  10.40905  80.15163  19.84837  0.000000  0.000000  0.000000 
 2  13.59913  74.92198  24.51247  0.416926  0.003028  0.145601 
 3  15.48996  69.63940  29.12480  1.080252  0.031287  0.124268 
 4  16.76042  64.42153  33.47718  1.883222  0.107444  0.110624 
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 5  17.68985  59.57640  37.35097  2.725038  0.210182  0.137410 
 6  18.41940  55.35422  40.59155  3.527894  0.316304  0.210024 
 7  19.02494  51.89866  43.12877  4.241439  0.408578  0.322550 
 8  19.54725  49.24514  44.97190  4.841370  0.477533  0.464052 
 9  20.00754  47.34359  46.18944  5.323924  0.520694  0.622350 
 10  20.41632  46.09024  46.88393  5.698833  0.540664  0.786334 

  

  Eviews10من عمل الباحث بالاعتماد على نتائج التقدیر باستخدام برنامج  المصدر:
 

 

 


 





 







 








 





 

 

 
 

 

 
 

 

ISSN 1997-6208 Print 
ISSN 2664 - 4355 Online 

 

The Islamic University College Journal 
No. 67 
Part: 1  

 

VAR 


EXPORT-1, OPEN-1, FINLDEG-1, NOMBR-1, 

AJDV-1 





 


 





 




 

VAR





 



 

 

 
 

 

 
 

 

ISSN 1997-6208 Print 
ISSN 2664 - 4355 Online 

 

The Islamic University College Journal 
No. 67 
Part: 1  

 

IRF
 





 





 

VD
 





 





 

 

 






 

 

 
 

 

 
 

 

ISSN 1997-6208 Print 
ISSN 2664 - 4355 Online 

 

The Islamic University College Journal 
No. 67 
Part: 1  

 




 





 

 

 

 

 

                                                             



 



 



 


GDP

 


 
 

 



 

 

 
 

 

 
 

 

ISSN 1997-6208 Print 
ISSN 2664 - 4355 Online 

 

The Islamic University College Journal 
No. 67 
Part: 1  

 

 
 

 




 


 




 
 


