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Abstract :  Article info 

The study aims to highlight the role of the international supply chain in 
increasing the internationalization of Algerian SMEs in 2007_2018 by 
estimating the VAR regression model, using Eviews 10. We found that 
Algeria recorded an improvement in both variables increase was not at 
the required level. The VAR estimate showed there was no causal link 
between the logistics performance index and the exports of SMEs. 
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2.1.3    :   )2020  
11 (  

 _           
     

 _                 

      
 _              
 _               

              .  
3.1.3  :  

  Logistics Performance Index(LPI)    
167   

 .  
2018    (

 (Ruslan & Yuri, 2020, p. 35)  
LPI 1  ( )5   )

 :  
 :  _ 

 :  _  
 

 :  _ 
 _ : 
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.   (Luisa, Juan Carlos, & Rosa, 2017, p. 177)  
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Source : (The World Bank, 2018, p. 08) 
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2007-2018  

  _      :
 . 

4.3.2.3    :    
  

 .  
4   

  
  2007    2018  _  _  

  EVIEWS10  
  VAR .  

1.4    :  
1.1.4    :

(EXPpme)    
(LPI)    

 .  
1.1.1.4 (EXPpme)   2007-2018 :

  
 )   01   (

  2007  2018 : 
01   :(2007_2018  

 :  

  2007  2008  2009  2010  2011  2012  2013  2014  2015  2016  2017  2018  

  1312  1893 1047  1619  2149  2187  2165  2810  2063  1781  1899  2830  

%  1.5  2  1.73  2.45  2.58  2.6  2 .95  4.17  5.07  5.69  4.79  5.95  
Source (Ministère de l’Industrie et des Mines, 2007_ 2018) 
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2.1.1.4   (LPI)  2007 -2018  :    
  

        .
  

2007 -2018 :  
02:(LPI 2007 -2018  

  2007  2010  2012  2014  2016  2018  

  140  130  125  96  75  117  

  2.06  2.36  2.41  2.65  2.77  2.45  
Source: (The World Bank, 2007,2010,2012,2014,2016 & 2018) 

)02(      2007  _
   _ 2.06  2010  2.36     

  2016     2.77    75    2.45    2018  
  117   .

  117  167   .  
(lpi)   

 ( )02(    
03 :(   

  2007  2008  2009  2010  2011  2012  2013  2014  2015  2016  2017  2018  

  2.06  2.16  2.26  2.36  2.38  2.41  2.53  2.65  2.71  2.77  2.61  2.45  

 :Eviews10 .  
2.1.4    :  

 :  
EXPpme = f(lpi)………..(01) 

 :  
EXPpme =  +  Lpi + t………….(02) 

  :EXPpme : ( )   
Lpi :   1 5 (  
 :       :        t : .  

 :  
LEXPpme =  +  LLpi + t………….(03)  

2.4  :   VAR :  
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2007-2018  

 1.2.4    : )ADF)  (PP(
 .  
04 )  :(ADF)  (PP(  

  ADF PP  
      

  
      

  
LLEXPpme   0.3226  0.3368  0.8578  0.3050  0.2815  0.8581  

01  0.0000  0.0000  0.0000  0.0000  0.0000  0.0000  

LLPI    0.4471  0.9875  0.4177  0.2916  0.9928  0.9238  

01  0.7891  0.7041  0.2077  0.0000  0.0000  0.0000  

02  0.0000  0.0000  0.0000   _   _   _  
 Eviews10 )  .01.(  

LLEXPpme  
  ADF  PP    1%5%  10% LLPI

PPADF  PP    
  T    

ARIMA    ADF      
    )2007  20 (    

)PP .(  
2.2.4    
  AIC SC HQ FPE LR

 :  
05 :(  

 Lag LogL LR FPE AIC SC HQ 
0  502.9569 NA   2.54e-06 -7.208013 -7.165791 -7.190855 
1  518.7029  30.81224  2.14e-06 -7.377020  -7.250352*  -7.325545* 
2  524.9761   12.09504*   2.08e-06*  -7.409727* -7.198614 -7.323937 
3  528.0586  5.854611  2.10e-06 -7.396527 -7.100968 -7.276419 
4  529.7167  3.101462  2.18e-06 -7.362830 -6.982826 -7.208407 

 : Eviews10.  

  3 AIC .  
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3.2.4  ) _ EG :(   (
 ) 0H   (

   :  
06 :(EG  

Dependent tau-statistic Prob z-statistic Prob 
LEXPPME -2.130943  0.4620 -9.994479  0.3516 

LLPI -1.806744  0.6278 -5.657295  0.6743 
 Eviews10.  

t-statistic    z-statistic   0.4620   0.3516   0.05
LLEXPpme LPI.  

4.2.4 Grenger causalite :  )0H (
 :  

07 :(Grenger  
Pairwise Granger Causality Tests 
Date: 11/05/21   Time: 20:12 
Sample: 2007M01 2018M12 
Lags: 3 

 Null Hypothesis: Obs F-Statistic Prob  
 DLLPI does not Granger Cause DLEXPPME  140  0.09028 0.9653 
 DLEXPPME does not Granger Cause DLLPI  0.38471 0.7642 

 Eviews10 .  

  Prob  0.05   
LEXPpme   LPI .  

5.2.4   )3  (VAR  :  VAR  
  

  OLS  
(LEXPpme)    

(LLPI) : 
02 :(VAR  

DLEXPPME = 0.25 DLEXPPME(-1) + 0.22 DLEXPPME(-2) + 0.20  
                )0.0035 (          )0.0102 (           )0.0160  
DLEXPPME(-3) - 0.39 DLLPI(-1)- 0.19 DLLPI(-2) - 0.00 8 DLLPI(-3)  
  )0.6389 (  )0.8181 (   )0.9923 (   
+ 0.050  ……………….(04) 

          )0.0049 (   
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2007-2018  

R-squared = 0.306534 
Adjusted R-squared = 0.275249 F-statistic = 9.798349 

Prob(F-statistic) = 0.00000 

T_prob :    (.)  

 Eviews10 .02( 

6.2.4    :    OLS

 :  
1.6.2.4    :(       

    LMtest    
 : 

08 :(LMtest 
Breusch-Godfrey Serial Correlation LM Test: 
F-statistic 1.702688 Prob. F(4,129) 0.1533 
Obs*R-squared 7.020838 Prob. Chi-Square(4) 0.1348 

 Eviews10 . 

F     0.1533 0.05  
 .  

2.6.2.4    :  
Jarque_Bera : 

03   :(Jarque_Bera 

 
 Eviews10 . 

  J_B     
553.3858   0.05 5.99  

0.05 .  
3.6.2.4   : : 

09 :( 
Heteroskedasticity Test: Breusch-Pagan-Godfrey 
F-statistic 0.681120 Prob. F(6,133) 0.6651 
Obs*R-squared 4.173569  Prob. Chi -Square(6) 0.6532 
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Scaled explained SS 22.03685 Prob. Chi-Square(6) 0.0012 
 Eviews10 . 

  F-statistic   (0.6651   
0.05   . 

7.2.4   :   
  
  

10  :  .  
04 :(  

  
 Eviews10 .  

  
   .

  
 .  

8.2.4     :    
 :     

10 :( 
 Period S.E. DLEXPPME DLLPI 

 1  0.114900  100.0000  0.000000 
 2  0.118646  99.84434  0.155663 
 3  0.123149  99.77972  0.220276 
 4  0.128902  99.77772  0.222280 
 5  0.130874  99.75895  0.241048 
 6  0.132497  99.75031  0.249688 
 7  0.133694  99.74621  0.253789 
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2007-2018  

 8  0.134381  99.74230  0.257698 
 9  0.134872  99.74006  0.259942 

 10  0.135204  99.73862  0.261380 
 Eviews10 .  

 )10 (100  %  
  99.84%    1.56%     

  99.73%  
  2.61%  .  

3.4    :    
VAR(3)  .  

1.3.4  -04( - : 
  _      0.05   

  0.05  .  
    _30.65%    

    27.52%  
 .  

    _9.80     Ft  =2.69    0.05    
0.000  0.05  .  
2.3.4  : 

 _  0.050 .  
    _DLEXPPME(-1) DLEXPPME(-2)   DLEXPPME(-3)  

    
 .  

    _DLLPI(-1)  DLLPI(-2)    DLLPI(-3)    
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2.45    
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              2018  7168  
  99938             

        185137  585983        

   .  
        

    
 .  

  
5 .  
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2.77    2016    75  
 5.69%    .  
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