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The impact of some economic variables on trade liberalization on the
Algerian economic performance for the period 2000-2017

Lecturer Dr. Fadwa Ali Hussein
Technical Institute/Mosul,
Northern Technical University
Abstract:

Foreign trade in Algeria has witnessed tangible development in recent years, as
it contributed to increasing economic growth rates, diversification of commodity
production and the creation of new added values, which are reflected in exports of
goods and services, as well as attracting foreign investments that contribute to
development. Filling the need for increased domestic demand through imports. The
research problem the situation of Algerian foreign trade. The aim of the research is to
clarify the extent of the success of the trade liberalization policy at the level of foreign
trade in the economic performance in Algeria, as well as the measurement and analysis
of the determinants of trade And its impact on the economic performance of Algeria.
Keywords: Foreign Trade, Trade liberalization, Imports, Exports, Economic
performance.
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280.1 9171 292.35 29.8 0.3 753 62.9 2000
1113.11 9940 302.76 273 42 712 58.7 2001
1065 11969.3 266.03 259 1.4 79.7 61.1 2002
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X Xs X4 X3 Xz Xi Y
a1 ) | el | el ua | D) | il | g | ()i | S
(lsics) | (sl | (Mnosd) | (6) | (4) | dodd | sl hligad |
88185 | 181686 | 33272 | 176 | 4 | 721 657 2004
1156 20357 35671 | 153 | 14 | 733 713 2005
1841 21456 2123 | 123 | 23 | 126 707 2006
168674 | 27631 35114 | 138 | 37 | 693 719 2007
263861 39479 26037 | 113 | 49 | 646 767 2008
274693 | 39294 %013 | 102 | 57 | 726 713 2009
230037 | 40473 18002 | 10 | 39 | 744 69.9 2010
257124 | 47247 16492 | 10 | 45 | 729 675 2011
1500.4 50378 13333 | 11 | 89 | 715 654 2012
169189 | 55028 17987 | 98 | 33 | 794 636 2013
150221 58580 13798 | 106 | 29 | 806 62.1 2014
537719 51702 872 12 | 48 | 1007 597 2015
163826 | 47089 15793 | 102 | 64 | 1027 559 2016
120097 | 46129 18528 | 101 | 56 | 1017 56.1 2017
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UNIT ROOT TEST TABLE (PP)

At Level

Y X1 X2 X3 X4 Xs Xe
t-Statistic|-0.8415|-0.2633|-3.7485|-3.2956|-1.5617|-1.2561|-2.6202
Prob. |0.8008|0.9243|0.0053|0.0187|0.4967 | 0.6455 | 0.0937
no no fakaiel *x no no *
t-Statistic|-0.9856|-1.2151|-3.8432|-1.2627|-2.6088|-0.6404|-2.4016
Prob. |0.9391|0.8995|0.0198|0.8889|0.2779|0.9733|0.3756
no no *x no no no no
Without Constant &t-Statistic-0.6868 1.0090 [-1.0939|-4.0890-0.8523| 1.0352 |-1.1538
Prob. |0.4160|0.9162|0.2460|0.0001 | 0.3433|0.9198 | 0.2245

UlfELe no no no Fxx no no no

With Constant

With Constant &
Trend

At First Difference

d(Y) | d(X1) | d(X2) | d(X3) | d(X4) | d(X5) | d(X8)
t-Statistic|-4.1030|-4.3483|-4.9975|-4.0774|-5.4749|-3.7595|-4.9588
Prob. |0.00180.00080.0001 |0.0019 | 0.0000 |0.0051 | 0.0001
t-Statistic|-4.2110|-4.4310-4.9746|-4.7728|-5.4371|-3.8780|-5.0493
Prob. |0.00710.00370.0007 |0.0013|0.0001 |0.0181 | 0.0005

With Constant

With Constant &

Trend **%k **%k **k*k **k*k **k*k ** **%k
Without Constant &t-StatiStiC -4.1601|-4.2899|-5.0442|-3.6557|-5.4969|-3.4023|-5.0055
Trend Prob. {0.0001 |0.0000 |0.0000 | 0.0004|0.0000|0.0009|0.0000

Notes: (*) Significant at the 10%; (**) Significant at the 5%; (***) Significant at the
1%. and (no) Not Significant

*MacKinnon (1996) one-sided p-values.
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(ARDL) & Jsall elaidd I oVl o3 g il o (£) Jsaall
Dependent Variable: Y
Method: ARDL
Date: 02/04/19 Time: 22:23
Sample (adjusted): 2000Q4 2017Q4
Included observations: 69 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Schwarz criterion (SIC)

Dynamic regressors (4 lags, automatic): X1 X2 X3 X4 X5 X6

Fixed regressors: C

Number of models evalulated: 62500

Selected Model: ARDL(3,1,1,1,1,1,0)

Note: final equation sample is larger than selection sample

Variable Coefficient| Std. Error | t-Statistic | Prob.*
Y(-1) 1.096165 | 0.086324 12.69826 0.0000
Y(-2) -0.047410 | 0.133311 | -0.355635 | 0.7235
Y(-3) -0.156560 | 0.075405 | -2.076257 | 0.0426

X1 0.128688 | 0.067549 1.905107 0.0621

X1(-1) -0.135589 | 0.061824 | -2.193148 | 0.0326

X2 -0.147704 | 0.071458 | -2.066997 | 0.0435

X2(-1) 0.206993 | 0.075534 | 2.740395 0.0083

X3 0.336434 | 0.132130 | 2.546235 0.0138

X3(-1) -0.460011 | 0.127083 | -3.619773 | 0.0007

X4 -0.009516 | 0.002970 | -3.204084 | 0.0023

X4(-1) 0.013581 | 0.003074 | 4.418065 0.0000

X5 0.000529 | 9.46E-05 5.595246 0.0000

X5(-1) -0.000574 | 9.79E-05 | -5.859595 | 0.0000

X6 -0.000385 | 0.000121 | -3.183651 | 0.0024

C 10.02621 | 3.917157 | 2.559562 0.0133
R-squared 0.995444 Mean dependent var 65.20426
Adjusted R-squared | 0.954263 S.D. dependent var 5.958083
S.E. of regression 0.451266 Akaike info criterion 1.436140
Sum squared resid | 10.99660 Schwarz criterion 1.921815
Log likelihood -34.54681 Hannan-Quinn criter. 1.628823
F-statistic 842.8421 Durbin-Watson stat 1.624642

Prob(F-statistic) | 0.000000 |

*Note: p-values and any subsequent tests do not account for model

selection.
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z3sail (Bounds Test) 2saall sl JOa (e olld &35 o idal) Jalsil) i) Ludlu
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ARDL Bounds Test
Date: 02/04/19 Time: 22:26
Sample: 2000Q4 2017Q4
Included observations: 69
Null Hypothesis: No long-run relationships exist

Test Statistic Value K
F-statistic 10.56987 6
Critical Value Bounds
Significance 10 Bound 11 Bound
10% 1.99 2.94
5% 2.27 3.28
2.5% 2.55 3.61
1% 2.88 3.99
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ARDL Cointegrating And Long Run Form
Dependent Variable: Y
Selected Model: ARDL(3,1,1,1,1,1,0)
Date: 02/04/19 Time: 22:27
Sample: 2000Q1 2017Q4
Included observations: 69
Cointegrating Form

Variable Coefficient| Std. Error | t-Statistic Prob.
D(Y(-1)) 0.204370 | 0.073740 | 2.771514 | 0.0076
D(Y(-2)) 0.156907 | 0.066273 | 2.367593 | 0.0215
D(X1) 0.131634 | 0.053733 | 2.449772 | 0.0176
D(X2) -0.147040 | 0.061581 | -2.387730 | 0.0205
D(X3) 0.341425 | 0.110278 | 3.096049 | 0.0031
D(X4) -0.009567 | 0.002568 | -3.725510 | 0.0005
D(X5) 0.000532 | 0.000066 | 8.007627 | 0.0000
D(X6) -0.000367 | 0.000227 | -1.618912 | 0.1113
CointEq(-1) -0.108269 | 0.012305 | -8.798569 | 0.0000

Cointeq = Y - (-0.0640*X1 + 0.5500*X2 -1.1463*X3 + 0.0377*X4 -0.

0004*X5-0.0036*X6 + 93.0026 )

Long Run Coefficients

Variable Coefficient| Std. Error | t-Statistic Prob.
X1 -0.064016 | 0.146513 | -0.436931 | 0.6639
X2 0.549960 | 0.406423 | 1.353171 | 0.1816
X3 -1.146291 | 0.227786 | -5.032323 | 0.0000
X4 0.037714 | 0.018483 | 2.040479 | 0.0462
X5 -0.000413 | 0.000132 | -3.125299 | 0.0029
X6 -0.003568 | 0.001608 | -2.218149 | 0.0308

C 93.002604 | 13.675390 | 6.800728 | 0.0000
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ASia agag

1Ol (uilad ade g SIAN Bl Y Lsd) Ll
Godfrey Serial Correlation LM Test) JLia) cats (1) Jgaall IS (e
pac (g) ALal dpca jall i g paell dpca i (a5 (F-Statistic) sl cauay s

—way g (Heteroskedasticity Test: ARCH) _lis) JMA e @lldSy ¢ S dalis 5y
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3 pe gl ALl Ay dl) Jii g aaall A i b i (F-statistic) Jbisl
ATVV Y 08l i g Ca) Cplll il
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 2.034265 Prob. F(2.52) 0.1411

Obs*R-squared 5.006884 Prob. Chi-Square(2) 0.0818

Heteroskedasticity Test: ARCH

F-s

tatistic 0.729962 Prob. F(1.66) 0.3960

Obs*R-squared 0.743855 Prob. Chi-Square(1) 0.3884
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