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Abstract: The aim of this study is to highlight some variables affecting the export
opportunities of Algerian agricultural raw materials (1980-2017). As a result, the
weakness of current and future developments in the annual values of agricultural
exports according to the ARDL model is mainly due to weak production capacity
in terms of added value in the agricultural sector. As well as the weak
competitiveness of the economy in terms of real effective exchange rate index, and
weak marketing capacity in terms of inflation. In addition to the negative impact of
the retreat in proportion of rural population. It is therefore important that emphasis
is placed on desert agriculture because it is a promising agriculture, given the ease
with which surface water is available, temperature suitable for crop maturity, and
other circumstances. And it is necessary to apply the agricultural marketing system

to improve the export performance of local agricultural products.
Keywords: Algerian agricultural sector; Algerian agricultural exports; Algerian

agricultural economy; ARDL model.
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Glodl il (e il (g dd dz s ¥ Al
iz 3gaidl Sl jlasl 4.2

Ol Olessgs CUSUMSQ Test sxing CUSUM Test gxiw (3) @8, gl cos
haall o Gae 905 Lsime Gsiue e A3t sgu> J5ls elasS duaazill @uall
ol pe Bydtue lpailly (Aslas o AST uzgs ¥y cAalyll Aol BN M anls
el 31 Bopiatll payall on Jo¥! Aish A8 Jioy 0¥ Jiel ARDL z3gai dules
&I AslasY wllasy e aSTl wasg 2017-1980 54411 38 yuall ol paally &y5l5zd!
Lolan] zigeill Jsed 0y ARDL Za,ll Ladg Zauiiall sslulull Lole s
) Jud=s 5.2

Al alall e 4,3 05d) Al 30l Slhobiall (oy8 7 3gad paud
LAEO = 119.86 + 0.51*LAEO.;, - 0.25*LAEO(; - 0.13*LVAAGR -

2.44*LVAAGR_y) + 0.01*LFDI - 3.09*LREX + 5.09¥LREX, - 0.2*LINF -
0.2*LINF_, + 0.84*LINF ) - 0.14*LTAX - 15.88*LRPOP

B Bleadl ) Aslan) ol Bl Al sl olsll jaias pmyd 05 -
Sy 4l e Bginag (119.86) 5,LaY drge Aarwldl whuall 8wl puaiy Lodie
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1. Agence Nationale de Développement de 1'Investissement, Exportations hors

hydrocarbures, 10/11/2018

http://www.andi.dz/PDF/import-
export/2017/EXPORTATIONS%20HORS%20HYDROCARBURES%202017%20ar.pdf
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2. Goswami Chandrama, Karuna Kanta Saikia, 2012, FDI and its relation with
exports in India - status and prospect in north east region, international
conference on emerging economies - prospects and challenges, Pune - India

3. Jayakumar .A, Kannan .L, Anbalagan .G, 2014, Impact of foreign direct
investment, imports and exports, international review of research in emerging

markets and the global economy (IRREM), Chennai - India, Vol 1, No 1
4. Unctad, FDI flows, 15/10/2018
https://unctad.org/en/Pages/DIAE/Investment%20and%20Enterprise/FDI Flows.aspx

5. World bank, World Development Indicators, 21/01/2019
https://databank.albankaldawli.org/data/source/world-development-indicators
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Source: Agence Nationale de Développement de 1'lnvestissement, Exportations hors

hydrocarbures, 10/11/2018
http://www.andi.dz/PDF/import-

export/2017/EXPORTATIONS%20HORS%20HYDROCARBURES%202017%?20ar.pdf
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F-Bounds Test anIIH)th. Mo levels relationsh VAR Lag Order Selection Criteria
sounds Tes WA nypahesis: Mo levels rBONSIR ) enogenous variables: LAEQ LVAGR LFDILREX LINF LTAX LRPOP
;. o Exogenous variables: C
Test Statistic Value Signif 1(0) (1) Dale: 0129019 Time: 2248
—. Sample: 1980 2017
Asymptotic: n=1000 o
Fstatistic 5 553687 10% 199 294 | Incudedobsenaions: 35
k B 5% 227 3.28
250 755 161 Lag LUQL R FPE AIC 5C HQ
1% 268 349
0 -1303761  NA 487e-06 7832008 7939914 7739475
Actual Sample Size %6 Finite Sample: n=40 1 1862235 4924884 179e-12 7234641 -4771390° -6.374901
10% 2218 3314 2 2733119 1016030° 299e-13* -9.350859% -4732062 -7738645
5% 2618 3863
T 3E5 s (2) slbny) oty 3ol Jial
» Akaike Information Criteria (top 20 models)
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ARDL Error Correction Regression
Dependent Variable: D(LAEQ)

Selected Model: ARDL(2,1,0,1,2,0)
(Case 2 Restricted Constant and Mo Trend
Date: 013119 Time: 18:38

Sample: 1980 2017

Included obsenvations: 36

ECH Regression
Case 2 Restricted Constant and No Trend

Variable Coefficient  Std. Eror  t-Stafistic  Prob.
D{LAEQ(-1)) 0248162 015335 2151887 00417
D{LVAAGR) Q15769 0519486 0418343 068716
DiLREX) S31M5261 0734433 4241722 00003
D{LINF) 0194210 0150997 1286186 0.2106
D{LINF(-1)) 0850146 0151532 5610354 0.0000
CointEq(-1y .729042  0.095819  -7.608501  0.0000
R-gquared 0.731925 Mean dependentvar 0.095621
Adjusted R-aquared 0687246 3.D. dependentvar 0.810681
SE of regression 0453369 Akaike info criterion 1406780
Sum squared resid 6166296 Schwarz criterion 1670710
Log likelihood -19.32222  Hannan-Quinn criter. 1.498905

Durbin-Watson stat 2429456

* p-value incompatible with t-Bounds distribution.

Levels Equation
Case 2 Restricted Constant and No Trend

Variable Coefficient St Emor  +-Stalistic ~ Prob.
LVAAGR 3401916 1518283 2280193 (.0322
LFOI 0016199 0037654 0430205 06711
LREX 2686379 1074111 2501026 00199
LINF 0500428 (335160 1788427  0.0869
LTAX 0190070 1199807 -0.159167  (.6749
LRPOP -2130576 5638932 3794863 0.0009
C 1615010 4146176 3923570 0.0007

EC=LAEQ - (-3 4619°LVAAGR + 0.0162'LFDI + 2 6884°LREX + 0.5994°LINF
0 A0°LTAX -21.3956°LRPOP +161.5010 )

Gl edall a5l

6
Series: Residuals
5 Sample 1982 2017
Observations 36
H = = = | Mean 39914
Nedian 0039814
7] || Maximum ~ 0.753571
Minimum ~-0.780477
) Std.Dev. 0419515
’ Skewness  -0.181686
Kurosis ~ 2.167146
1
T W Jarque-Bera  1.238526
0 | | || Probabilty ~ 0.538341

ARDL 7344

Dependent Variable: LAEQ
Method: ARDL
Date: 01/2919 Time: 23:21
Sample (adjusted) 1982 2017
Included observations: 36 after adjustments
Maximum dependent lags: 2 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (2 lags, automatic): LVAAGR LFDI LREX LINF LTAX

LRPOP
Fixed regressors: C
Number of models evalulated: 1458
Selected Model: ARDL(Z,1,0,1,2,0,0)

LM §lsd o G bolayyt slas
Breusch-Godirey Sarial Correlation LM Tast

F-stafisi
Qbs*R-squared

2136904 Prob.F221) 0.1430
6.087609  Prob. Chi-3quare(2) 00417

Variable Coefficient ~ Std. Eror  t-Statistic  Prob*
LAEO(-1) 0.510519 0.154052 3.313945 0.0030
LAEO(-2) -0.252689 0165357  -1.528025 0.1401
LYAAGR -0.131984 0946827  -0.139396 0.3904
LVAAGR(-1) -2437275 0840542 -2899845  0.0081

LFDI 0.012022 0.027559 0.436234 0.6667

LREX -3.002628 1.022560  -3.024398 0.0060
LREX(-1) 5.086323 1.167499 4.3565096 0.0002

LINF -0.197227 0227635  -0.866418 0.3952

LINF(-1) -0.202420 0210706 -0.960875  0.3467
LINF{-2) 0.844510 (.185855 4543920 0.0001

LTAX -0.141728 0905891  -0.156431 0.8770

LRPOP -15.87885 3532486  -4.495002 0.0002

c 119.8579 27.79959 4.311498 0.0003
R-squared 0.890128 Mean dependentvar 1493731
Adjusted R-squared 0.832803 3.D. dependentvar 1.265621
S.E. of regression 0.517508 Akaike info criterion 1.794615
Sum squared resid 6.159741 Schwarz criterion 2366441
Log likelihood -18.30307 Hannan-Quinn criter. 1994198
F-statistic 15.52787 Durbin-Watson stat 2424058

Prob(F-statistic) 0.000000

*Mote: p-values and any subsequent tests do not account for model
selection
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White JLgJ."» |
Heteroskedasticity Test White

F-stafistic 1186698 Prob.F(1223)

lod! udles slas |

Heteroskedasticiy Test ARCH

0.3479

ObsR-squared 176607 Prob. ChiSquare(f2) 03150 F'Stf“ﬁ'c
Scaledeiplained 35 327909 Prob. Chi-quare(12) 09932 Obs Resuared

1963990 Prod. F(133) 01683
1984838 Proo. Chi-Square(1) 01589
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