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Abstract Keywords
The study aims to know the impact of oil price fluctuations on food security in Algeria,

where the descriptive approach was followed by introducing the variables of the model, by

collecting statistics related to Algeria and analyzing them during the period between 1990-

2021, the standard approach was also followed by studying the relationship between the Food security;

dependent variable, which is wheat production. And its determinants using Eviews-13 Qil prices ;

through the ARDL model, in this study, we reached results, the most important of which was Wheat

the existence of a direct relationship between oil price fluctuations and wheat production in  production;

Algeria, however, despite this direct relationship, the increasing oil revenues were unable to

reach the required production quantities, and this is what requires Developing a new

agricultural policy aimed primarily at achieving the desired goal, which is self-sufficiency,

especially in basic products.
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Aol e AlelSie A paad) Al Jedlad) ol Jsdll W€y 13eas ¢ cibyuiall JSU IV Gpdl) aie 0.05 o J8
- ls)
: ohiall g Ua) 3588 aas -

paaily ¢ ARDL z3sad pafi WiSay ¢ (J9¥1 daal) (e AlelSie bl chiie of (e LaSh Loaay
¢ AKAIK jlns sag dlaliall julee aal alasiuly ey ¢ EViews13 maliy =il e adies il o Uall) 558
i) zasadll o aas (Galall i) (2) IS OYA ey ¢ JiaY) zasall sa dad U zdgaill ey 53
. ARDL(3.2.2)
: (Bounds test) &l idiall Jalsill ygaall jladl -

iy Al agaall LA} Saldiy Gyl ey djide JalSS asay e @3aT0L Alajall 228 G o
P Al il e Ulasty ¢ Jyshall saall e culyaiall o 4516l ADlal) (e CaiSll e Wald Ll

3saa) JLEA) @ (6) A Jgaad

Null hypothesis: No levels relationship
Test Statistic Value
F-statistic 16.936444
t-statistic -6.893646
10% | 5% | 1%
Sample Size 1(0) @w | o @w | ) I(2)
F-Statistic
30 -1.000 -1.000 -1.000 -1.000 -1.000 -1.000
Asymptotic 2.170 3.190 2.720 3.830 3.880 5.300
t-Statistic
Asymptotic -1.620 2680 | -1.950 3020 | 2580 -3.660
*1(0) and I(1) are respectively the stationary and non-stationary bounds.

Eviews13(sialll das) 1 jaaal)

SeV) sl e e ST (F-stat=16.936444) Lsuadl il 28las¥) dedll of Ladl Jeaall DA e
o0 W anile s ¢ dmall el 8 el JalS ADIe dla o s g ¢ ABN e aaea die ddgaal)
. ARDL 4 (335 Unall i 73508

p Uadd) raaal zagads Jushall Ja¥) cilalea il —a

b Ul Jganll 8 il &l (adli s Jushal) Ja¥) cilalaa ks -
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Jushall Ja¥l cilalea o gilis 1 (7) ad) Jaad)

Variable * Coefficient Std. Error t-Statistic Prob.
DLPOIL(-1) 0.288734 0.220256 -1.310903 0.0014
DLAIN(-1) 0.682697 0.176648 3.864732 0.0007

Eviews13ofialdl alas) 1 jaaall

led Asied) @fyariall S ey ¢ Aflas) dygiee GID Adiall Gfpaatial) Slalae o (7) Jsaall il yelas
g LWP e Lilal jisy sl saa50 LPOIL gyl ¢ jiial) b il 2l e Joghall gad) e il
- %68.27 S LWP gla)) ) ga9 saaly an 0 LAIN ¢ i) Uiy ¢ %28.87

s Uadlf fnall 7 igaly sualll JaY) clalea i —

ol Ja¥) cilalea i ilii ¢ (8) a8y Jgaall
Dependent Variable: D(DLWP)
Method: ARDL
Date: 05/15/24 Time: 15:29
Sample: 1994 2021
Included observations: 28
Dependent lags: 3 (Automatic)
IAutomatic-lag linear regressors (2 max. lags): DLPOIL DLAIN
Deterministics: No constant and no trend (Case 1)
Model selection method: Akaike info criterion (AIC)
Number of models evaluated: 27
Selected model: ARDL(3,2,2)

Variable Coefficient Std. Error t-Statistic Prob.
COINTEQ* -2.591699 0.345844 -7.493843 0.0000
D(DLWP(-1)) 1.127239 0.264724 4.258174 0.0004
D(DLWP(-2)) 0.395126 0.131624 3.001937 0.0068
D(DLPOIL) -1.022951 0.214925 -4.759568 0.0001
D(DLPOIL(-1)) 0.726522 0.297925 2.438611 0.0237
D(DLAIN) 0.949643 0.257697 3.685111 0.0014
D(DLAIN(-1)) -1.010719 0.227394 -4.444787 0.0002
R-squared 0.935423 Mean dependent var  0.008318
Adjusted R-squared 0.916972 S.D. dependentvar  1.390159
S.E. of regression 0.400567 Akaike info criterion  1.220449
Sum squared resid 3.369540 Schwarz criterion  1.553500
Log likelihood -10.08628 Hannan-Quinn criter.  1.322266
F-statistic 50.69888 Durbin-Watson stat  2.114541

Prob(F-statistic) 0.000000

* p-values are incompatible with t-Bounds distribution.
JEviews13¢ialdl dlas) & jhaall

OV Al bl b ol el 8 chsdl) e %93.54 of Ladl Gl Jeaall DA (e
ilian) dygine aly e ¢ (=2.591699) sl adll mmasi aa Jalas of Laadl WS ¢« R?=0.935423
O WS ¢ il xialls ((LAIN 5 LPOIL ) alitisd) clysiall G s2all s )il adle oSt 1) 0y Lae
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530 DA W Lehawt 2y jaeadl) JaY) 8 2 3gail) Lghanly ) YY) o s Uadl) emas aa Jalae e
L a9 5 el 3 ey
- zasaill saga (pe 2SHI ChLEAY) a3a aaii 1 pubidl) zigalll el C)LEl) -
;e UaddU 1A Jala ¥ jLad) —
s UadY) cp (SN Jali W) Laa) gl 1 (9) a8 Jgaad)

Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation at up to 2 lags

F-statistic ~ 0.856611 Prob. F(2,17) 0.4421
Obs*R-squared 2.563440 Prob. Chi-Square(2) 0.2776

Eviews13£ialdl dlae) 1 juaall

Cim o Uad B 51 Ll V) Al (g Sl Y 3l of ) (LM=Test) ¢ UasSU i3l Lli ¥l lasl by

pany ALY axall Apm b s gl ¢ %5 die Aysieall giwe e ST a5 prob.chi-Square(2)=0.2776 ¢

ol s G udid 10 L) agag

: ARCH cplidl) @ld axe Lo -

Gl @bl axe LA mili 2 (10) ad) Jgaad)
Heteroskedasticity Test: ARCH

F-statistic 0.032343 Prob. F(1,25) 0.8587
Obs*R-squared 0.034885 Prob. Chi-Square(1) 0.8518

Eviews13(sbaldl dlast @ jaaall

prob.chi-Square(1)=0.8518 ¢ dua culall il are AGe e Sl ¥ z3salll of ARCH jlasl i
Gl Cplil) Gl aae A Sgag pany AN axall dusad Jod gl ¢ %5 vie Lygiadll (ssiue e ST A
. sl

: (Jarque-Bera) Blgll el ajgil) jLad) -
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ol dlg e Jarque-Bera jlaal milu : (3) o8, JSA)

14
Series: Residuals
12 Sample 1994 2021
Observations 28
10
Mean -0.043435
8 Median -0.079529
Maximum 1.017878
6 Minimum -0.683860
4 Std. Dev. 0.350487
Skewness 0.781302
2 . . Kurtosis 4.475053
0 - - Jarque-Bera  5.387097
-0.5 0.0 0.5 1.0 Probability  0.067640

Eviews13 (ialdl das! 1 jaaal)

>SI a5« prob=0.067640 isiee dad; Jarque-Bera=5.387097 loal dad o) LY mln ek
Gam i Ml ¢ Gund) S8 Lelie by 33l saee Y1 o el JSAll5 ¢ (%5 dyginal (55sa) 0.05 (e
- bl apsill pads masail) Al o) e pati (Alls axed)
p g dsadl) allea 4y fiia) da -

Sl Gilayal S g sanall sl CUSUM dagliall Jalsall aSIAl & panal) SLia) aladid £y
dug e el e led Al bt gl dsa e Aeadiad) UL R e ST 138 ¢ CUSUMSQ daylidll
JSall g gl el duhall 558 e LIS e axdivsal) ARDL 7 35ail 5piall clabeal) o 2a3 HLaa¥) ¢l
¢ Aubal) St c bl dgas Jsll oSy 4lay ¢ sadinall il JSUAED Jlae Jala cpylasdd Slasy)
c (Gl ki) . (4) JSA b daiase bl
T Al -

laY) e %23.4 a3 5Kl Apnlaidy) Leal) i Lo )3l Jualaall aal e zadl) e
Jia Agobail dgaal a1 o LS ¢ alladl S e %40 Jsad Lty L3 hacas IS8 LS ¢ o133l o allal
Ligial)l Gan¥) el (s oo dindy ¢ Aol )ladl) (8 Gty dalus Brmall Joall ada e 30 4358 b
5o Led 2l oDl LS ¢ il padll _allall 2 GV (e %85 i 3 allal) b ceaill salal uaiiall ST (e
el 3ale 1 & Lty LeY lgaday Lo bl o Led Glb (msal) 138 Jals Lbay jihalls ¢ Lalle oY)
S ay D) cVaea Alie dimiiie iy Z Y] EV e of Lo Wy A ey 4l Y1 ¢ Ldle
4 laay o3 elp3ll SLaia) aed YA (e 1as zadll (e Lgaliil il Algall Ciyla e daiall il
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@l OB gy ¢ Al Aal Lty hayse e Al Ll e gl Lase e WY1 Ve o la)
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- gl
= ZEY) Aae ady o S il L o) A il led gl i o5yl Al Sl V0
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