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Some variables affecting on the export opportunities Algerian agricultural raw
materialsin the period 1980-2017
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Abstract:

To display factors influencing Algerian agricultural export opportunities in the period 1980-2017,
ARDL model show that Exports of annual agricultural raw materials have a positive relationship with the
production capacity in terms of value added in the agricultural sector and FDI. And have reverse relation
with a competitiveness of the economy in terms of real effective exchange rate index and inflation in the
long and short term. As well as the direct negative impact of rural exodus, and youth reluctance from the
agricultural sector.

It is therefore important to reconsider the agricultural Productivity Policy in two areas, Marketing
and supporting and motivating individuals to work in the agricultural sector.
Keywords: Rural exodus; Agricultural sector; Agriculture exports; ARDL model.
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o o s Bl Al Apaatll gopall sk ally Sl blayl Al
Gobud Ligian 0d dogs ¥y &3l Jlma 31y Qlodl claryag Blgdd Sl LLa¥ cdlalas
Lol e 81 (16) alududd 55 2eall alall Q-Statisticaslbas] of o MWad « ol
e S s ((16) > s ie s 66 pist) Al

Q-Statistic= 17,31 < %,05(16)2 26.296, Q-Statisticxz 15,86 < %,05(16)2 26.296

Syitun 3ol Slasyes 3ol ki J3ztly 1N bla Dy s Jlllg

o) Al cslKy :3loeld audall a9l Hlasl 3.3.2
Jarque-bera 1,12 < %5042) ~ 5,99,  ProBaque-bers 0,57 > 0,05

Lo & 5955 3l of g;i

0ol Al oy §lgdl o G Dol ¥l sLas ) 4.3.2
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R-squared: 12,43 > %50:(2) ~ 5,99,  Probguaisic~ 0,0519 > 0,05
3iza Prolestatistic by 0¥ @lssdl o G183 bolayl azgs ¥ Jsall oSy il (4
0l Amlad) il 1 3l gl il sl 5.3.2
R-squared: 3,16 < )%0'05(1) ~ 5,99, Probstaiisic= 0,08 > 0,05
owilzte @lodl s o
0l Al 2 e Jiugddd! 5Lasl .6.3.2
R-squared: 16,21 > %5 0:(18)~ 5,99,  Probsuagsic~ 0,71 > 0,05
.Gaze Prolestatisticdo o ¥ Sl il e oAl Pgd dge ¥ Jeall Sy &l géi
iz dgedl ol slasl 4.2
Slalall &hata) Hlas! IS oo z3gedl slatal e @Sl (Ko
yilidl auely3) aedl jaias yoyd z3ges Slelas dylpdi Hlus ! 4 KA
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4 |
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—— CUSUM 5% Significance ‘ ‘ —— CUSUM of Squares -——-- 5% Significance ‘

EViews 10zl olayis s yisall

@l of lxisgs CUSUMSQTeSt axins CUSUM Testsmin (4) o3y SN v
Al s Al oyl o Gass (Y05 Lgine Goiue die Aat sgu> J5ls elas dn ezl
ARDL z3ges dgley oo3ll pe 8ydtue Slpaally (dslan o AST uzgs Wy cduolull 2l
o0 ISy bl Ggadl @ Lelypll ppatll Gayall n J2¥ Ash Ade Jioy ¥ Jial
Saall Cyall jau yage aldl g Ll el plad (§ dslall daall olpsie
e g (@ Asbasy! ohlasy! e uSW amy 2017-1980 5440 § padly izl
Llas) z3sedl Jgd @z ARDL ikt ladg deaseiwdl oyl
bl Jels 5.2

Al Aslall e ARDL 73505 o 2yslizell duel 3l aldl ypiiad (o8 7 3903 iul
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2.58*LVAAGR(3 + 2.83*LVAAGR(4 + 0.04*LFDI + 0.003*LFD]y - 0.04*LFDl -
1.7*LREX + 1.44*LREX. + 1.76*LREX_) + 1.16*LREX.) - 3.62*LREX.4) + 0.06*LINF -
0.59*LINF(y) + 0.25*LINF) + 0.48*LINF3

Loaie 4! Blawd ) Asland of Anlll el Zuel 3l alad) pyoias (oy8 058G -
azg ¥ sl Joall Sy 1Y) (Bgine a2y (0.6 8L dzge alazudl colpaall IS 4l poais
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B-vA)
ARDL Error Correction Regression
Dependent Variable: D{LAED)
Selected Model: ARDL(1, 4, 2,4, 3)
Case 2: Restricted Constant and Mo Trend
Date: 12/28/18 Time: 17:11
Sample: 1980 2017 ..
Included observations: 34 Ja}‘a.“ d—‘»SM ARDL E.b}.u
ECM Regression ,
Case 2 Resticted Constant and No Trend Levels Equation
Case 2 Restricted Constant and No Trend
Variable Coeflicient Std. Error t-Statistic  Prob
DILVAAGR) 0512733 0512545 1000367 03330 Variable Coeficient  5td.Emor  +Sfatistic  Prob
D(LVAAGR(-1)) -1.228149 0.539742 -2.275438 0.0380
D(LVAAGR(-2)) -0.258577 0542314  -0.476803  0.6404 LVAAGR 0909979 0297070 2291736 00388
D(LVAAGR(-3)) -2.834226 0.604667 -4.687247 0.0003
D(LFDI) 0.039816 0.015442 2.578460 0.0210 t;g.!( Eggggﬁ gg;i:ig gg:gigg ggg;g
D(LFDI-1)) 0.040681 0.014773 2752343 0.0148 o § e '
D(LREX) 1703646 0789144 2158851  0.0475 LINF 0269182 0230037 1170168  0.2602
DLREX(-1)) 0700284  0.890758 0786167  0.4440 C 0879142 1100408 0079244 09379
D(LREX{-2)) 2.480806 0.840758 2.926890 0.0104
D(LREX{-3)) 3621668 0.880203 4114585 0.0009
DILINF) 0059632 0140638 0424013 0.6776 EC =LAEQ- (0.9100°"LVAAGR + 0.0035°LFDI -1.3157°LREX + 0. 2692°LINF +
D{LINF{-1)) 0731812 0145078  -5.044252  0.0001 0.48791)
D(LINF(-2)) -0.483438 0.157939  -3.060911 0.0079
CointEq(-1p -0.735809 0.085936  -8.562298 0.0000
R-squared 0.878530 Mean dependentvar 0.135834
Adjusted R-squared 0.799574 S.D. dependentvar 0.790740
S.E. of regression 0.354006 Akaike info criterion 1.053894
Sum squared resid 2506402 Schwarz criterion 1.682396
Log likelihood -3.816202 Hannan-Quinn criter. 1.268231
Durbin-Watson stat 2819147
* p-value incompatible with +-Bounds distribution
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Dependent Variable: LAEO

Series: Residuals gelhﬂﬁég:éﬁ'é Time 1700
ale: ime:
1 | Sample 1984 2017 Sample (adjusted): 1984 2017
Observations 34 Included observations: 34 after adjustments
6 — Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
5 Mean -3.36e-15 Dynamic regressors (4 lags, automatic): LVAAGR LFDI LREX LINF
1 Median 0.011014 Fixed regressors: C
. Mumber of models evalulated: 2500
4] Maximum 0619032 | | selected Model: ARDL(1, 4, 2, 4, 3)
Minimum ~ -0.434864
3 Std. Dev, 0.275593 Variable Coeflicient Std. Error t-Statistic Prob.®
Skewness  0.399013 LAEO(-1) 0264191 0140131 1885321 00789
24 [N S Kurtosis 2605686 LVAAGR 0512733 0046058 0541968 05958
LVAAGR(-1) 1071311 1037740 -1032350 03183
1] LVAAGR(-2) 00609572 1050470 0915148  0.3746
Jarque-Bera  1.122465 LVAAGR(-3) 2575649 1074372 2397354  0.0300
. LVAAGR(-4) 2834726 0887461 3193634 00060
0 J ! Probabity  0.570505 LFDI 0.039816  0.025683 1550273  0.1419
04 02 00 02 04 06 LFDI(-1) 0003450 0024139 0142904 08883
LFDI-2) 0040661 0025049  -1623246 01254
LREX 1703646 1198311  -1.421705  0.1756
LREX(-1} 1435813 1723447 0833106 0.4179
LREX(-2) 1760522 1821640 0966449 03491
LREX(-3} 1160862 1838637 0631371 05373
LREX(-4} 3621668 1131010  -2.202155  0.0059
" - . - LINF 0059632 0219500 0271563 07897
LM L?‘}E'” s u)|..\.” Jal.yjb";‘.g.n:n‘ LINF{-1) 0593378 0221704 2676443  0.0173
= - T E LINF{-2) 0248374 0206127 1204958  0.2469
Breusch-Godrey Serial Correlation LM Test LINEC) 0desezs 02801 MEGSTS 00774
- R-squared 0.939446 Mean dependentvar 15.09199
- Ad, ted R- d 0.866781 S.D.d dent 1.119944
F Sta“shc 3745052 Frob F(2'13} 00519 s éui’fgregressqs']‘:;e 0.408771 Akalkeellf'\?: Cﬁlner\\‘l::\ 1.348012
Obs*R-5quarad 1243072 Prob. Chi-Square(2) 00020 | Codiedineea ™" SS3s0s Hamnanauinn drmer pReredtc
F-statistic 12.92844 Durbin-Watson stat 2.819147
Prob(F-statistic) 0.000004
*Note: p-values and any subsequent tests do not account for model
selection
Correlogram of Residuals Squared Correlogram of Residuals
Date: 12/28M18 Time: 17:17 Date: 1212818 Time: 1716
Sample: 1980 2017 Sample: 1980 2017
Included observations: 34 Included observations: 34
Q-statistic probabiliies adjusted for 1 dynamic regressar
Autocorrelation Partial Correlation AC PAC Q-Stat Prob*
Autocorrelation Partial Correlation AC PAC Q-Stat  Prob®
= [ | 1 D306 D306 34674 0063
= O 2 0172 0087 4.5004 0.100 = 'E ! ; g g;; g;g; gg;;? gggg
g ! ! 3 0413 0042 51017 0.164 - = 3 oo -U:‘IEI‘I 7:2525 0054
g o = 4 -0.201 -0.287 6.7485 0180 i , , i
= = 5 -0.228 -0.139 29474 0111 = E ! ;g ggg gig; ggggg ggﬁj
= 'q B 0298 -84 12822 0.0 Pl = § 0114 0300 05135 0147
g CL T D202 D011 14884 0.040 Ch = 7 0071 0154 97449 0203
c o Cpa 8 -0.008 0114 14687 0.066 o g & 006 0295 99174 0271
L o 9 -0.056 -0.086 14853 0.095 N o 9 0120 -0070 10750 0.293
o I 10 0.019 0078 14.873 0137 B . 10 0085 0011 10082 0360
Lo g 11 0.071 -0.050 15141 0175 g od 1 0185 0120 12418 0333
| 1 [ 12 0.029 -0.089 15188 0231 | I = 12 -0.010 -0.310 12425 0412
g g o 13 -0.067 -0.101 15452 0.280 @ = 13 0114 -0.247 13477 0434
| | o 14 0022 0091 15482 0346 B N 14 0142 0127 14416 0419
g ! ! 15 -0.053 -0.060 15.661 0.405 = i 15 -0.473 -0.074 16.350 0.359
[ [ 16 -0.054 -0.083 15857 0463 [ g o 16 0119 -0.100 17.313 0.366
*Probabilities may not be valid for this equation specification *Probabilities may not be valid for this equation specification
1 - > - o - - o
White ,Las| Bl sl Cuilas LAl
Heteroskedasticily Test White Heteroskedasticity Test ARCH
F-statistic 0759609 Prob. F{18,15) 0 F-statistic 3282675 Prob.F(131) 0.0797
Obs*R-squared 1621321 Prob. Chi-Square(18) 05777 | Obs*R-squared 3159855  Frob. Chi-Square(1) 0.0755
Scaled explained 83 2533519 Prob. Chi-8quare(18) 1.0000

101




