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The impact of the European debt crisis on the European-Algerian trade
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Abstract: This study aims to determine the impact of the sovereign
debt crisis on the commercial exchanges between Algeria and the
European Union, considering that they are linked to a trade agreement.
Accordingly, the sovereign debt crisis has been expressed in some
macroeconomic variables represented in exchange rates, inflation, per
capita gross product. The internal crude, while the volume of intra-
Algerian trade was represented by the sum of exports and imports, and
in order to reach an accurate determination of the results, a multiple
linear regression model was used, which we consider suitable for such
studies, and this model was applied to a sample consisting of sixteen
(16). (View reflecting the time period from 2003-2018, Where the
results of the study indicated the negative impact of the
macroeconomic variables of the European Union countries on both
exports and imports of Algeria with the European Union.
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Dependent Variable: LxXM
Method: Least Squares
Date: 03/M18/21 Time: 18:23
Sample: 2003 2018
Included observations: 15
Variable Coeflicient Std. Error t-Statistic Frob
LGDP 1157622 0.297916 2.885732 0.0025
LCH 1.516702 0.5432684 2789688 00176
LIMF -0.013769 0.058498 -0.225282 02182
c -1.899438 3121642 -0.608474 0.5552
R-squared 0.683298 Mean dependentvar 10.52739
Adjusted R-squared 0.596925 S.D. dependent var 0.262773
S.E. of regression 0.166820 Akaike info criterion -0.520505
Sum squared resid 0.306155 Schwarz criterion -0.331691
Log likelihood 7.903785 Hannan-Quinn criter. -0.522516
F-statistic 7910982 Durbin-\Watson stat 1166243
Prob(F-statistic) 0.004328

Source: Prepared by the two researchers based on the outputs of EViews 10.
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XM =-1.8994 + 1.1576 *LGDP + 1.5167 *LCH - 0.0137 *LINF
Tc (1.01) (3.88) (2.78) (-0.23)
R?=0.68 F=7.91 DW=1.166 n=16 0=0.0043
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.(Saghi, 2015, p. 142) iy)lxa e Uadl ) 5055
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Source: Abdel Moeen Ahmed Mohamed Ahmed (201

7), The prob

em of

self-correlation with the application on the import function in Sudan “1980-2014”,
Master’s note, Sudan: Sudan University of Science and Technology, p. 28.

€0.86=dL)n=16 sk'=3 e "Csuily )y Jsia cowadlsdU sl Lay
Jlme b o gl DW=1.16 A—ad L :3 Jill ,ll 25, (1.73=dU
dyag e sl asagddyme are gl auan ¥ Jlae 3 S 13 ([0.86¢1.73]=[dLedU]

e llaY) I Bl Y A

e gl slae] ()Say s tisie Bae (m (Slay (DW) LY 1aa o) )
Dlia) Jlein Lol 130 ¢ 303l Bl dd el clags HlaeW aab Ly il aey

Autocorrelation, Breusch-godfreycorrelation) 1o ajay 4835 il sgus Laladind ST Al
.(LM test
:(Autocorrelation, Breusch-godfreycorrelation LM test) Breusch-godfrey Ll e

s UadB 1) Jalp¥) las) il 13 gand)

Breusch-Godfrey Serial Correlation LM Test:

F-statistic
Obs*R-squared

1.332436 Prob. F(2,9)
3426791 Prob. Chi-Sguare(2)

0.3112
0.1803

Source: Prepared by the two researchers based on the outputs of EViews 10.
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.392568 Prob. F(3,11) 0.7608
Obs*R-squared 1.450647 Prob. Chi-Square(3) 0.6937
Scaled explained 35 0.623816 Prob. Chi-Square(3) 0.8910

Source: Prepared by the two researchers based on the outputs of

Views 10.
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10.0

7.5 4
5.0 =TT

2.5 |

-2 5 o \

-5.0

-7.5 4

-10.0

| —_— CUSUM —__ 5% Significance |

Source: Prepared by the two researchers based on the outputs of EViews 10.
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