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Abstract: This study aims to identify the factors that affect the sustainable food security in
Algeria during the period 1990-2021 using the autoregressive lagged distributed lag (ARDL)
model, based on the food production index to express sustainable food security, and its
determinants are food imports and climate change. , agricultural sector, economic growth,
inflation rate and exchange rate. The results of the study found a positive impact between food
imports and the agricultural sector on sustainable food security in the long term, while there was
a negative impact between climate change and the exchange rate on sustainable food security.
Keywords: Sustainable Food Security; Agricultural Sector; Algeria; ARDL Model.
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Variable Coefficient Std.Error t-Statistic Prob
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D(EXCH(-2)) -0.203161 0.038312 -5.302759 0.0061
CointEq(-1)* -0.532149 0.053493 -9.948055 0.0006
R-squared 0.966368 Mean dependent var 2.262069
Adjusted R-squared 0.914391 S.D. dependent var 4.843300
S.E of regression 1.417105 Akaike info criterion 3.807087
Sum squared resid 22.09004 Schwarz criterion 4.6555754
Log Likelihood -37.20277 Hannan-Quinn criter 4.072879

Durbin-Watson stat 2.673421
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Dependent Variable: FPI

Method: ARDL

Date: 10/29/23 Time: 00:27

Sample (adjusted): 1993 2021

Included observations: 29 after adjustments
Maximum dependent lags: 3 (Automatic selection)
Model selection method: Akaike info criterion (AIC)

Dynamic regressors (3 lags, automatic). FIMP CC LCER GDFFPR INF EXCH

Fixed regressors; C

Mumber of models evalulated: 12288

Selected Model: ARDL(3, 2,2, 2. 3, 3, 3)

Variable Coefficient Std. Error t-Statistic Prob.*
FPI(-1) 1.013504 0.222511 4 554857 0.0104
FPI(-2) -1,128349 0.378942 -2977627 0.0408
FPI(-3) 0.582696 0.217576 2678126 0.0553
FIMP 0559487 D 446368 1.253375 0.2783
FIMP({-1) -0.281285 0.506435 -0.555420 0.6082
FIMP(-2) 1.2964632 D.438838 29543086 0.0418
CcC -4.261389 2.B36678 -1.502246 0.2074
cC(-1) -10.63704 3.629655 -2.930592 0.0428
CC(-2) -17.81967 4 530034 -3.933673 0.0171
LCER 6.27E-06 1.35E-06 4 650726 0.0087
LCER(-1) 9.17E-06 3.48E-06 2636092 0.0578
LCER(-2) 1.70E-05 3.89E-06 4 358454 0.0121
GDPPR -0.005148 D.002752 -1.870720 0.1347
GDFPR(-1) 0.005878 0.002872 2 046760 0.1101
GDPPR(-2) -0.010951 D.004238 -2 586260 0.0809
GDPPR(-3) 0.012695 D.003604 3.523010 0.0244
IMNF 1.550259 D.534119 2.902458 0.0440
INF(-1) 0.035107 0.286683 0.090790 0.93220
IMF(-2) -1. 708337 D.463637 -3.684542 0.0211
INF(-3) 0.155246 0D.251485 0.617318 0.5704
EXCH -0.761288 D.232636 -3.272449 0.0207
EXCH(-1) 0.103958 D.180563 D.575743 0.5956
EXCHI(-2) -0.518116 0.184483 -2.808478 0.0484
EXCH(-3) 0.203181 D.140684 1.444094 0.2222
c 878.9628 283.4309 3.101154 0.0362
R-squared 0.998941 Mean dependent var 69.78862
Adjusted R-squared 0.992589 S.D. dependentvar 27.29844
S.E. of regression 2.350002 Akaike info criterion 4 289846
Sum squared resid 2209004 Schwarz criterion 5 468549
Log likelihood -37.20277 Hannan-Quinn criter. 4. 659001
F-statistic 1657.2627 Durbin-Walson stat 2673421

Prob(F-statistic) 0.000087
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