SUPPLEMENTARY MATERIALS
· TABLES
Table 2: Stationarity Tests (ADF, PP, and KPSS)
	Variable
	ADF Level Stat
	ADF Level p
	ADF Diff Stat
	ADF Diff p
	PP Level Stat
	PP Level p
	KPSS Level Stat
	KPSS Level p
	Order

	INQ
	-1.2679
	0.8566
	-7.9526
	0.0100
	-1.1855
	0.9804
	-9.8052
	0.5000
	I(1)

	TO
	-2.7298
	0.2903
	-4.4363
	0.0100
	-10.8326
	0.4348
	-25.8044
	0.0100
	I(1)

	INS
	-3.2217
	0.0999
	-4.1626
	0.0156
	-10.5224
	0.4550
	-22.3331
	0.0157
	I(1)

	INF
	-3.5751
	0.0495
	-5.1878
	0.0100
	-20.9727
	0.0236
	-33.2392
	0.0100
	I(0)

	logAGRIC
	-0.9936
	0.9243
	-3.6142
	0.0469
	-3.9968
	0.8791
	-30.3420
	0.0100
	I(1)

	UPG
	-0.8647
	0.9437
	-4.3240
	0.0100
	-9.6465
	0.5119
	-29.2957
	0.0100
	I(1)
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Table 3: Chow Structural Break Tests
	Break Year
	F-Statistic
	F-Critical (5%)
	P-Value
	df1
	df2
	N Period 1
	N Period 2
	Structural Break

	1999
	28.0172
	2.5491
	0.0000
	6
	22
	9
	25
	YES

	2008
	1.1253
	2.5491
	0.3802
	6
	22
	18
	16
	NO

	2016
	0.2865
	2.5491
	0.9371
	6
	22
	26
	8
	NO
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Table 4: Correlation Matrix
	Variable
	TO
	INS
	INSTO
	INF
	logAGRIC
	UPG

	TO
	1.0000
	-0.5742
	0.9049
	-0.0594
	-0.0477
	0.5422

	INS
	-0.5742
	1.0000
	-0.2064
	0.5642
	-0.5503
	-0.1921

	INSTO
	0.9049
	-0.2064
	1.0000
	0.1789
	-0.2875
	0.5351

	INF
	-0.0594
	0.5642
	0.1789
	1.0000
	-0.5384
	-0.0845

	logAGRIC
	-0.0477
	-0.5503
	-0.2875
	-0.5384
	1.0000
	-0.2506

	UPG
	0.5422
	-0.1921
	0.5351
	-0.0845
	-0.2506
	1.0000
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Table 5: VIF Multicollinearity Test
	Variable
	VIF
	Interpretation

	TO
	2.843
	Acceptable

	INS
	3.76
	Acceptable

	INF
	1.922
	Acceptable

	logAGRIC
	2.194
	Acceptable

	UPG
	1.652
	Acceptable
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Table 12 provides unambiguous model selection criteria. The model 4, which uses level and slope dummies, performs best, with an AIC score of -41.64, a BIC score of -13.79. The AIC improvement from Model 3 (-16.01) to Model 4 (-41.64) is -57.65, decisive evidence in favor of Model 4 (Burnham & Anderson, 2004).
Table 12: Model Comparison (AIC/BIC)
	Model
	Specification
	AIC
	BIC
	Best Model

	Model 1
	Baseline (no break)
	-4.71
	17.28
	

	Model 2
	Interaction (no break)
	-2.79
	20.66
	

	Model 3
	Intercept dummy
	-16.01
	10.37
	

	Model 4
	Slope dummies
	-41.64
	-13.79
	✓
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Table 10: Diagnostic Tests
	Test
	M1 Stat
	M1 p
	M2 Stat
	M2 p
	Interpretation
	M4 Stat
	M4 p

	Breusch-Godfrey (Autocorrelation)
	2.1100
	0.3480
	0.6400
	0.7260
	p > 0.05: No autocorrelation
	0.0450
	0.9780

	Breusch-Pagan (Heteroskedasticity)
	13.8250
	0.0320
	13.4180
	0.0630
	p > 0.05: Homoskedasticity
	12.0830
	0.2090

	Jarque-Bera (Normality)
	3.9130
	0.1410
	22.9350
	< 0.001
	p > 0.05: Normality
	5.8730
	0.0530
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Model 1 fails Breusch-Pagan (p=0.032) heteroskedasticity from omitting the structural break. Model 2 fails Jarque-Bera (p<0.001) non-normal residuals from remaining structural instability. The clean diagnostic profile of Model 4 establishes its suitability for inference. Table 10 presents the results of diagnostic tests evaluating the performance of Models 1, 2, and 4. Model 4 passes all diagnostics: Breusch-Godfrey p=0.978 (no autocorrelation), Breusch-Pagan p=0.209 (homoskedasticity), Jarque-Bera p=0.053 (marginal normality, acceptable at 1%). Figure 2 (though showing Model 1 residuals) provides the visual contrast: Model 1's residuals show clear patterns, while Model 4's residuals (not shown but implied by passing diagnostics) would appear as random noise around zero with no systematic structure.
· FIGURES

Figure 4: Trade Openness and Inequality by Political Regime
[image: ]
Note: Red = Military regime (1990–1998); Green = Democracy (1999–2024).

Figure 5: Error Correction Term Evolution (Model 4)
[image: ]
Note: Blue dashed line marks the 1999 political transition. Red dashed line = zero baseline.
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[bookmark: _GoBack]Table 13. Recent African evidence on trade, institutions and inequality
	Study/Scope
	Method
	Main finding
	Limitation for the present question

	Gonese et al. (2022): 16 SADC countries, 1980-2019
	Panel ARDL (PMG)
	Openness raises inequality in the long run (10% level), insignificant in the short run. Openness x growth, human capital and finance reduces inequality; openness x institutional quality raises it.
	Regional pooled sample; linear interaction with a constant slope.

	Ouedraogo et al. (2025): 39 SSA countries, 2002-2022
	System GMM; SEM mediation
	Openness reduces inequality, more in the most unequal countries and via exports; operates through institutions, human capital and income.
	Pooled average; non-linearity left to future work; institutions as one channel.

	Xu et al. (2021): 38 SSA countries, 2000-2015
	Two-step system GMM
	Openness raises inequality; FDI and income lower it; stability, rule of law and corruption control positively signed.
	Institutions as controls; period ends 2015; pooled.

	Byaro et al. (2024): 66 low-income countries, 2000-2018
	Bayesian estimation; panel quantile regression
	Trade raises inequality across most quantiles; financial development and government spending have no effect.
	Global low-income sample; no institutional interaction.

	Abdalla et al. (2026): 44 SSA countries, 2005-2023
	System GMM; MMQREG
	Infrastructure widens inequality; effect dampened by trade openness and urban growth (threshold 6.5%).
	Openness is a moderator of infrastructure, not the focus; institutions are a control.

	Kassouri et al. (2025): 20 SSA countries, 1985-2014
	AMG; CCE-PMG
	Inverted-U growth-inequality pattern in nine countries incl. Nigeria; financial development x government stability or bureaucracy quality reduces the Gini.
	Trade and globalisation enter only as a control.

	Acheampong et al. (2023): 43 SSA countries
	IV; Driscoll-Kraay
	Democracy indices and natural resources raise inequality; effects differ across sub-regions.
	Democracy and resources, not trade; pooled regions.

	Nunoo et al. (2024): 36 African countries, 2010-2020
	IV-GMM
	Human capital raises inequality; corruption control and government effectiveness mitigate.
	Short panel; human-capital focus.

	Musah (2024): 45 African countries, 2000-2020
	System GMM
	Institutional quality negatively associated with MDG/SDG attainment; openness positive.
	Outcome is development goals, not inequality.

	Abdi et al. (2024): 24 African economies, 2004-2022
	PMG; FMOLS
	Openness has a negative long-run effect on FDI; institutional quality positive.
	FDI outcome; authors call for country-specific work.

	Agyei and Idan (2022): 39 SSA countries
	GMM
	Openness and institutions each promote inclusive growth; institutions amplify trade's effect.
	Inclusive growth, not inequality; pooled.

	Němečková and Hayat (2022): 34 African countries
	Panel estimation
	Trade liberalisation improves institutional quality, unevenly by component.
	Reverse causality; no inequality outcome.

	Ogede et al. (2022): Nigeria, 1981-2019
	ARDL
	Openness and FDI reduce inequality in the short run; government spending raises it.
	No institutional conditioning or structural break.

	Onatunji and Akinlo (2026): Nigeria, 1996-2022
	ARDL; FMOLS; DOLS
	Growth, openness and inflation raise inequality; education and governance reduce it.
	Governance as a direct determinant; short sample.

	Olanrewaju and Akintayo (2026): Nigeria and South Africa
	Fourier ARDL
	Institutional quality linked to higher inequality; smooth structural transitions matter.
	Trade is not the focus; smooth, not regime, breaks.

	Ike et al. (2026): Nigeria, 1960-2024
	QQR; wavelet quantile correlation
	Institutions mitigate ecological footprint; trade effect is regime-dependent.
	Environmental outcome; no structural breaks.

	Kunawotor et al. (2020): 40 African countries, 1990-2017
	Difference GMM
	Aggregate institutions insignificant; corruption control and rule of law reduce inequality.
	Trade not the focus; no interaction with openness.

	Mehidi and Oukaci (2025): 22 oil-rich developing countries incl. Nigeria, 2000-2022
	System GMM
	Inverted-U oil rent-inequality link; effect turns inequality-reducing above an institutional threshold (about -0.02).
	Oil rents, not trade; pooled.

	Kwakwa (2023): 32 African countries, 2002-2021
	FMOLS; quantile regression
	Institutions strengthen the effect of openness on clean-energy access.
	Energy-poverty outcome; shows the interaction approach.

	Sattar and Khan (2021): 45 lower- and middle-income countries (Asia, SSA), 1995-2019
	Panel FMOLS; DOLS
	Openness and poverty raise inequality; inequality lowers openness.
	Not Africa-specific; no institutions.

	Onatunji (2025): BRICS economies, 2004-2015
	CS-ARDL; CCEMG
	Financial inclusion lowers inequality; institutional quality reinforces it.
	Outside SSA; financial inclusion, not trade.

	Soti et al. (2025): Comoros, 1990-2022
	ARDL; DOLS; FMOLS
	Openness worsens environmental quality; institutional quality effect is adverse under weak enforcement.
	Environmental outcome; no structural break.
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