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Abstract:

This study aimed to determine the impact of the environmental climate policy followed in
Algeria (represented by the climate change performance index CCPI) on export competitiveness
(represented by the export propensity index EPI) during the period (2007-2021), this study
applied the (ARDL) model of cointegration provided by (Pesaran). The results showed a positive
impact of the environmental variable on the competitiveness of exports in the long term that
appears for every 1% increase in climate change performance index, the export propensity index

will increase by 0.98%.
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2021 2020 2019 2018 2017 2016 2015 2014 2013 2012 2011 2010 2009 2008 200 peo]]
7 =
266 17.3 227 259 226 209 232 30.50 33.20 36.90 388 38.40 354 48.0 471 EPI
0 0 0 0 0 0 0 0 0
432 414 421 43.6 484 533 544 49.92 52.34 544 57.5 55.1 54.6 50.5 ccpl
7 5 0 1 6 0 6 0.09
0.50 0.80 0.80 0.80 0.70 1.00 -0.30 0.70 0.80 0.70 1.30 1.40 2.00 1.50 120 FDI
350 -5.10 1.00 120 1.30 3.20 3.70 3.80 2.80 3.40 290 3.60 1.60 240 340 GDP
86.8 91.2 95.4 93.5 97.8 95.6 96.6 1029 101.8 1039 99.1 100.0 100. 102. 99.9 TC
0 0 0 0 0 0 0 0 0 0 0 0 3 2

hteps://ccpi.org adgay Jodl il yuall
(ADF) )Las | ‘»:|..\.éu.wl.3 A yud ) ol il Bus ol i 5L @L‘b :(02)‘&% Jeuzt!

UNITROOT TEST RESULTS TABLE (ADF)

NullHypothesis: the variable has a unit root

With Constant

With Constant & Trend

Without Constant & Trend

With Constant

With Constant & Trend

Without Constant & Trend

LEPI
-Statistic -2.3209
Prob. 0.1690
n0
t-Statistic -2.0699
Prob. 0.5512
n0
t-Statistic -0.24117
Prob. 0.5951
n0
At First Difference
d(LEPI)
t-Statistic -2.6659
Prob. 0.0862
*
t-Statistic -2.9312
Prob. 0.1607
n0
t-Statistic -2.7045
Prob. 0.0076
EZ 23

Leeer
-4.4403
0.0007
KX
-10.6979
0.0000
ek
0.7467
0.8729
n0

diccry)
-51.0752
0.0001
ok
-50.3682
0.0001
.
-52.0191
0.0000

2z

LFDI

-1.7245
0.4130

n0
-2.0057
0.5840

n0
-1.0169
0.2740

n0

d(LFDI)
-2.6841
0.0839
*
-2.6726
0.2520
n0
-2.5639
0.0113

*k

LGDP
-3.65217
0.0075
KKK
-3.8126
0.0228
ok
-0.16417
0.6227
n0

d(LGDP)
36177
0.0082
EZ 2
-3.6579
0.0335
%
-3.6430
0.0005

KkK

L7c
0.8488
0.9940

n0
-0.6040
0.9747

n0
-1.6241
0.0978

dLTc)
-2.7009
0.0805

-3.1602
0.1034
n0
-2.2180
0.0268

*k

Notes: a: (*)Significantat the 10%; (**)Significantat the 5%; (***) Significantat the 1% and (no) Not Significant
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(2021-2007)

(ARDL) 7 3ga5 § <l Ll &y cgums :(01) 08, JSCE!

Akaike Information Criteria (top 20 models)
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ARDL Bounds Test

NullHypothesis: No long-runrelationshipsexist

Test Statistic Value k
F-statistic 5.783960 4
Critical Value Bounds
Significance 10 Bound 17 Bound
10% 19 3.01
5% 2.26 3.48
2.5% 2.62 39
1% 3.07 4.44

(Eviews. 13) gabiyy Sl yiea (e slexe¥l 1 yusall
‘Jf"'a'" JY 2y PYE PRORY:; e“.’a’a :(04)‘&33 Jouzt!

Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
Lccrl 0.983896 0.436595 2.253565 0.0295
LFDI 1.432418 0.7169333 8459174 0.0000
LGDP 0245027 0.080654 3.038012 0.00417
Lic -0.8725717 0407861 -2.139235 0.0383

(Eviews. 13) gabiyy Sl yien (e slexe¥lyuiall
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ARDL C oin[egraringAnd Long RunForm

Dependent Variable: LEPI
Selected Model: ARDL(3, 1,4, 2, 0)

CointegratingForm

Variable Coeffic Std. F t-Star Prc
D(LEPI(-1)) 0433 0116 3.730 0.0
D(LEPI(-2)) 0.188 0.094 1.997 0.0
D(Lccrl) 0.758 0.204 3.703. 0.0
D(LFD/) 0.234 0.066 357171 0.0
D(LFDI(-1)) -0.028 0.099. -0.282 0.7
D(LFDI(-2)) -0.017 0.097. -0.181 0.8
D(LFDI(-3)) -0.133 0.070 -1.903 0.0
D(LGDP) 0.241 0.031 7732 0.0
D(LGDP(-1)) -0.701 0.039. -2.588. 0.0
D(LTC) -0.170 0.079 -2.135. 0.0
CointEg(-1) -0.194 0.039 -4.979 0.0

Cointeq = LEPI - (0.9839*L CCPI + 1.4324*LFDI + 0.2450*L. GDP -0.8725%(TC)

(Eviews. 13) galiyy il yiea (e slexe¥l 1 jusall
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CUSUM of Squares 5% Significance

S A g g0zl :(02) 03, JSAII
pbat! 3ot

Cusum
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(2021-2007)

(Diagnostics Teste) a4l ol yLas¥ |zl :(06) 03, Jouzxl!

ey sy Lgucel) Laidl ey daid

Serial Correlation 1.7590 0.5602
(IM test)

Heteroskedasticity 11.2550 0.6659

(Breusch-Pagan-Godfrey)

Ramsey RESET Test 0.0076 0.9309
(Eviews. 13) gabiy Sl yiea (e slexe¥l yuiall
Normality (Jarque-Bera) audall 3391 jlas 1 :(04) o3, JSa!

14
Series: Residuals
12 Sample 2008Q1 202104
Observations 56
10
Mean -5.48e-06
8 Median -0.000471
Maximum 0.071248
6 Minimum  -0.071277
Std. Dev. 0.025118
4 Skewness  -0.290335
Kurtosis 4446012
l -- l- B | ferqueera 5665633
008 006 00 002 002 004 006 008 | Provability 0058847

(Ewews, 13) galiy il yien yuuall

2023 lg— 1 auadl 10 il 236 Lobaidl oluwlys xe



