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Abstract:

This study aims to highlight the extent of Algeria’s integration and regional surroundings into global value
chains and its impact on foreign trade during the period 1995-2018, based on economic measurement methods
using Panel Data models.

Results indicate that participation via backward linkages of foreign value added FVA has a positive
impact on the volume of foreign trade. Participation via forward linkages of domestic value added DVX has a
negative impact on the volume of foreign trade.
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STATA 14.2 galiys Silayia (0 lidd] ace: 3D .7
(Pooled) JSI1 uilemill 7 3903 yaubds guilis :01 3l

Source ss df MS Number of obs = 144
F(2, 141) = 55.7%

Model 2.40420702 2 1.20210351 Prob > F = 0.0000
Residual 3.03756809% 141 .021545873 R-squared = 0.4418
Adj R-squared = 0.433%

Total 5.4421751 143 .03805716S9 Root MSE = .14679
OPEN Coef. Std. Err. t P>t [95% Conf. Intervall]
FVa 2.147227 .2056201 10.44 0.000 1.74073 2.553724

DVX .0567694 .04455459 1.26 0.209% -.0321035 .1456422
_cons .2978357 .0388211 7.67 0.000 .2210891 .3745822
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Fixed-effects (within) regression Number of cobs = 144
Group wariable: i Number of groups = €
R-=g: Ob= per group:
within = 0.2S981 min = 24
between = 0.4799 avg = 24.0
overall = 0.4275 max = 24
F(z,13€) i 2B.88
corr(u_3i, Xb) = =-0.1570 Prob > F = 0.0000
OPEN Coef. Std. Excx. 1 P>ltl [95% Conf. Interval]
FVA 2.45424 .232B234B€ 47 0.o000 1.6804911 2.10357
DVX -.032778 .b2919a2 .12 D.2€4 -.090S09S .0249534
_cons .2B8485 .054402 S5.24 0.000 -1773€48 .3925351
sigma_u .13228872
sigma_e .0BBS9EB0S
rhe . 69034924 (fraction of variance due to u_i)
F test that all u_i=0: F(5, 13€) = 50. Pxob > F = 0.0000
(Re) il gl )SS" Z39ad yudl é\.‘h 03 5=l
BRandem-effects GLS regressien Numbef ef ebs = 114
Greup variable: i Number of greups = 6
B=sg: ©Bs Ber GreuR:
within = 0.2881 min = 24
between = 0.4804 avg = 24.9
everall = 0.4278 max = 24
Wald ehi2(2) = 61.82
€RFF{d_1i, X) = 8 (assumed) Breb > e€hiZ = 6.600649
OBEN Ceef.  Btd. ErE. z Bs|z| [88% cenf:. Imkervall
FYA 2.423158 :3122822 7.76  0:0600 1.811098 3.035221
BVX =:831158 :6281006 =1.87 0.284 =.0881851 -8288771
_€8RE :2892427  .0764796 3.78 0.000 :1393488 -43981389
sigma 4 :137872087
sigma_e - 088588089
£he : 70773978 (Eraction of varianee due ko u_i)
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Hsiao jLais | zili: 043l

- di in ¥ "FIL1L = Y in g¥r “F1°
i = 40.679617
- di in Yy "FEFZ2 = Y in g¥xr ~FZ2°7
F2 = 13.Z270023

di in ¥y "F3 = Y in g¥ “F3°7
= 56-204198

. di in y "Pvalrl

VW o in g¥xr ~PVFEFLY

PvalyPl = 5.858e—41
- di in ¥ "PvalFZ2 = YV in g¥xr TBVFEFZ2'V
PvalyEz2 = 1.1760e—15
- di in Yy "PvalF3 = Vv in g¥r TPVFE3Y
PvalyPF3 = 2 .984e—29

Hausman yLas | gilis : 05 3=l

—— ©Geeffieients ——
(b} (B} (=8} sqrt (diag (V_b=V_B}}
fe re Bifference 5 8-
FVA 2.454214 2.4231588 -0316868 -1814525
BVX =:0832778 =:6831188 =:68016181 0823242

b = eonsistent under He and Ha; obtained frem xtreg
B = ipeonsistent under Ha, efficient under He; obtained frem xtreg

Peskt: He: differenece in eeefficienkts net systematie

€hiZ (2} = (B=B)'[(V_b=V_B}*(=1}] (b=B)
= 8:70
Prebzehiz = 0.7043

mre¥ slas | il : 06 3=l

Breusch and Pagan Lagrangian multiplier test fer randem effects

OBEN[L, ]

¥B + ufil + eli,t]

Estimated results:

VaF sd = sgrt(var)
OBEN 0380572 1850825
e :0078496 :0885881
t! :68180087 :1378721
Fest: Var(u} = 6
ghibar2 (01} = 606.21

Brebk > ehibar2

g-.0660080
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