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Abstract: 

The African Continental Free Trade Area (AFCFTA) Considers One of 

The Attempts To Achieve Continental Integration Between African 

Countries, It Was Entered into Force In 2021, And It Aims To Increase Trade 

Flows Between Countries, Through The Elimination Of Tariff And Nontariff 

Barriers, As First Step To Achieve African Common Market And Issuing A 

Single Currency. 
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This Research Aims To Discuss The Impact Of The African Continental 

Free Trade Area On Egyptian Exports, Using Gravity Model And Cross 

Section Data For 28 Countries During The Period 2016-2020. 

The Study Concludes The Positive Impact Of The African Continental 

Free Trade Area On Egyptian Exports. 

Key Words: African Continental Integration, Open Regionalism, 

African Continental Free Trade Area, Egyptian Exports, Gravity 

Model. 
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:  نتائج النموذج القياسى المقدر
Dependent Variable: EX

Method: Least Squares

Date: 02/23/22   Time: 12:55

Sample: 1 140

Included observations: 140

Variable Coefficient Std. Error t-Statistic Prob.  

C 202543.8 47304.24 4.281726 0.0000

GDP 1.106168 0.193437 5.718500 0.0000

POP 1.9043298 0.466298 4.083936 0.0001

DIS -37.01997 10.86899 -3.406019 0.0009

LANG 226977.7 30343.95 7.480163 0.0000

R-squared 0.563023     Mean dependent var 142208.1

Adjusted R-squared 0.550076     S.D. dependent var 196312.5

S.E. of regression 131679.4     Akaike info criterion 26.44919

Sum squared resid 2.34E+12     Schwarz criterion 26.55425

Log likelihood -1846.443     Hannan-Quinn criter. 26.49188

F-statistic 43.48522     Durbin-Watson stat 1.760770

Prob(F-statistic) 0.000000
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 Breusch Godfrey correlation LM ختبارأثانيا: 
Breusch-Godfrey Serial Correlation LM Test:

Null hypothesis: No serial correlation at up to 2 lags

F-statistic 41.88804     Prob. F(2,133) 7.7871477

Obs*R-squared 54.10492     Prob. Chi-Square(2) 5.7834746

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Date: 02/23/22   Time: 13:05

Sample: 1 140

Included observations: 140

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.  

C 18132.08 37644.53 0.481666 0.6308

GDP -0.087399 0.152963 -0.571374 0.5687

POP 0.254150 0.369280 0.688232 0.4925

DIS -4.049357 8.650795 -0.468091 0.6405

LANG -25598.00 24452.82 -1.046832 0.2971

RESID(-1) 0.552580 0.085837 6.437544 0.0000

RESID(-2) 0.115104 0.087628 1.313552 0.1913

R-squared 0.386464     Mean dependent var 6.16E-12

Adjusted R-squared 0.358785     S.D. dependent var 129770.9

S.E. of regression 103915.2     Akaike info criterion 25.98924

Sum squared resid 1.44E+12     Schwarz criterion 26.13633

Log likelihood -1812.247     Hannan-Quinn criter. 26.04901

F-statistic 13.96268     Durbin-Watson stat 1.963910

Prob(F-statistic) 0.000000
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 Breusch- pagan-godfrey أختبار
Heteroskedasticity Test: Breusch-Pagan-Godfrey

Null hypothesis: Homoskedasticity

F-statistic 12.16847     Prob. F(4,135) 8.780348

Obs*R-squared 37.10024     Prob. Chi-Square(4) 24.71765

Scaled explained SS 87.78371     Prob. Chi-Square(4) 3.892044

Test Equation:

Dependent Variable: RESID^2

Method: Least Squares

Date: 02/23/22   Time: 13:06

Sample: 1 140

Included observations: 140

Variable Coefficient Std. Error t-Statistic Prob.  

C 2.71E+10 1.18E+10 2.287184 0.0237

GDP 112638.7 48376.06 2.328397 0.0214

POP -293453.2 116615.1 -2.516425 0.0130

DIS -4662582. 2718195. -1.715323 0.0886

LANG 3.15E+10 7.59E+09 4.156830 0.0001

R-squared 0.265002     Mean dependent var 1.67E+10

Adjusted R-squared 0.243224     S.D. dependent var 3.79E+10

S.E. of regression 3.29E+10     Akaike info criterion 51.30832

Sum squared resid 1.46E+23     Schwarz criterion 51.41338

Log likelihood -3586.582     Hannan-Quinn criter. 51.35101

F-statistic 12.16847     Durbin-Watson stat 1.882229

Prob(F-statistic) 0.000000

VIF: اختبار 

Variance Inflation Factors

Date: 02/23/22   Time: 13:08

Sample: 1 140

Included observations: 140

Coefficient Uncentered Centered

Variable Variance VIF VIF

C  2.24E+09  18.06728 NA

GDP  0.037418  4.038486  2.800360

POP  0.217434  4.934448  2.785768

DIS  118.1348  13.30688  1.657022

LANG  9.21E+08  2.124070  1.517193
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