Jlac¥18ylals aliaid¥l § Sleolys Aloa
ISSN : 2602-6570
2024 s — 02 suadl 07 cdeell

Al b AR e Gaias b LalaBy) b)) gl ducild Ll
(2021-1992) sxal JMa

An econometric study of the role of economic policies in achieving food
security in Algeria during the period (1992-2021)

3 i ousl) 2 2LA culal 0§ CTLB ol 2k
Olalaiall 3ylaly AiVgleall jia
imane.gaba@univ-tebessa.dz st  oaadill yall Geadl) 2gll dasls !
tayeb.louafi@univ-tebessa.dz «iuud petll opall Fadll 2gll daals 2
louardi.mechir@univ-tebessa.dz «iusd (oasill oapel) Fadl) gl dnals 3
2024/11/29 :Jsill a6 2024/09/04 :aMaud gl

:uéﬂ.e
Lobai®¥) el Adlady 1 520 Ahjea (e (S ¢l 350 puag Alglae ) Aud)all 020 Caxgs
oo eVl &5 ¢(2021-1992) sl Pla S el aaadl Al Agall Capla (e dasiall 4
Ot edishall Ja¥) (8 Al ADle 35as cufi Cus ((ARDL) dejsal) Cilgndll AN jlaaiy) 7 3sas
A EE e DAl Cual A e alal) plaally sl uellaal) Glubwe ddld aDIA e
da¥l 8 clylgll e dggan 8 ) olae¥) ) &LaYl colill 2 ) jdse dasell aileg
VIS gl ¢ Uadlly dalal) ALl g Un iy Lad el el jonead s Sudad cpm () el
Lase p land) (st acall Al ofy el g atll aakall (L) i casn Gallad e
pedll amgiy Hleiadl ST aeninl 83 jlewd (mad Caag 10 A Y el bl oSail) aa
OS] dylae ) ALRYL Al jually Slad) s hlae e agilens eadlll sl

“cells

LARDL ¢ il ¢4l cule Uad ¢aualaa) il ¢ 513l daalide cilalS

Abstract :
This study aims to try to develop an econometric model, that will enable to know the impact
and effectiveness of the Algerian State's macroeconomic policies in order to achieve its food
security during the period. (1992-2021), relied on the ARDL, where a long-term balanced
relationship was established, demonstrating the effectiveness of real and external sector
policies through per capita agricultural output and its positive relationship with the food
production index, in addition to substantial reliance on imports in the short term until surplus
export policy is strengthened, As for the public finance and monetary sectors, owing to poor
credit, it is still ineffective. policy ", which is provided to the agricultural sector and that price
reduction support policy is not feasible with global control of food prices, Therefore, interest
rates should be reduced to encourage more investment and direct real support to farmers and
protect them fromthe risks of price change and climate change, as well as fighting monopoly
and smuggling.
Keywords : Food security; Economic policies; macro-sectors; Algeria; ARDL.
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Wariable Coefficient Std. Error t-Statistic Frob.
FPI-1)* -1.113811 0.251983 -4.420191 0.0022
PCAO(-1) 0.000425 0.000117 3622768 0.0068
FPIMNF(-1) -1.415257 0.492886 -2.871367 0.0208
LPSC{-1) 1.399583 0.908898 1.539868 0.1622
FE** 2432711 5.623741 3672714 0.0063
FI(-1) -0.215395 0.418265 -0.514972 0.6205
RIR{(-1} -0.409990 0.181996 -2.252741 0.0543
D(PCAQ) 0.000263 0.000100 2.619689 0.0307
D(FPINF) -1.017069 0.491295 -2.070181 0.0722
D{LPSC) -0.104295 0.858753 -0.1214489 0.9063
D{F1) -1.092761 0.384677 -2.840727 0.0218
D{RIR) -0.081830 0126779 -0.645455 0.5367
c 29.93039 13.24933 22580012 0.0538
@TREMND -1.242459 1.437087 -0.864568 0.4124
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- Applanaidu, S. D., Nor'Aznin, A. B., & Amir Hussin, B. (2014). An Econometric
Analysis Of Food Security And Related Macroeconomic Variables In Malaysia: A
Vector Autoregressive Approach (VAR). International Agribusiness Marketing
Conference 2013, (pp. 93-102). Kuala Lumpur, Selangor, Malaysia.

- Lakhal, N. (2022, December). Global food security is threatened by the Russia-Ukraine
conflict. Journal of Studies in Economics and Management, 05(02), pp. 796-808.
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Specify ARDL DGP

s Specify ARDL Lag Structure

Estimate Speed of Adjustment

https://blog.eviews.com/2017/05/autoregressive-distributed-lag-ardl.htmI?m=1 : jiaal)
O cubd Basgl) i Lad ailii :2 (galal)

UNIT ROOT TEST TABLE (PP)

AtLevel

FPI PCAQ FPINF LPSC FE FI RIR
With Con...  t-Statistic  -0.1628 -0.8606 -5.4042 0.1487 -1.9815 -1.2069 -4.8689
Prob. 0.9327 0.7843 0.0001 0.9639 0.2924 0.6550 0.0006

no no b no no no ==
With Con...  tStatistic  -2.4209 -1.8311 -2.9916 -2.7943 -1.8905 -2.5084 -4.7939
Prob. 0.3619 0.6603 0.1514 0.2104 0.6294 0.3216 0.0037

no no no no no no ==
Without C...  t-Stafistic 2.2601 1.1182 -3.5384 1.8853 -0.8442 -1.9662 -4.4405
Prob. 0.9927 0.9271 0.0009 0.9833 0.3401 0.0488 0.0001

no no e no no w Pt

At First Difference

d(FPI) d(PCAO)  d(FPINF)  d{LPSC) d(FE) d(Fl) d(RIR)
‘With Con 1-Statistic -4.9072 -5.06833 -5.4664 -4 8657 -65818 -6.7279 -132528
Prob. 0.0005 0004 0001 0005 0.0000 0.0000 0.0000

‘With Con t-Statistic 47248 -48234 -6.5408 -48121 -16.6564 -6.5949 -14.9519
Prob. 0.0040 0037 0000 0032 0.0000 0.0001 0.0000
‘Without C t-Statistic -4.1662 -4 5684 -55084 -4.2926 -6.7399 -6.5605 -13.4109
Prob. 0.0002 0.0001 0.0000 0.0001 0.0000 0.0000 0.0000
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Dependent Variable: FPI
Method: ARDL
Date: 08/M18/24 Time: 23:24
Sample: 5 26
Included observations: 22
Dependent lags: 1 (Automatic)
Automatic-lag linear regressors (1 max. lags): PCAOQ FPIMF LPSC FE FI
RIR
Deterministics: Unrestricted constant and unrestricted trend (Case 5)
Model selection method: Akaike info criterion (AIC)
NMumber of models evaluated: 64
Selected model: ARDL(1,1,1,1,0,1,1)

Wariable Coefficient Std. Error t-Statistic Frob.™

FPI-1) -0.113811 0.251983 -0.451663 0.6635

PCAD 0000263 0.000100 2619689 0.0307

PCAC-1) 00001632 0000111 1.466640 01808

FPIMNF -1.017069 0.491295 -2.070181 00722

FPIMF(-1) -0.298188 0.252056 -1.579759 0.1528

LPSC -0.104295 0.858752 -0.121449 0.9063

LPSC-1) 1.503877 0.8043432 1.869696 0.0985

FE 24 32711 6.623741 3.672714 0.0063

Fl -1.092761 0.384677 -2.840727 0.0213

Fli-1) 0.877366 0.457362 1.918321 0.0914

RIR -0.0818320 0126779 -0.645455 0.5367

RIR(-1) -0.228160 0119667 -2. 7422686 0.0254

c 29 930329 13224933 2253012 0.0538

@TREMND -1.242459 1.437087 -0.864568 0.4124

R-zquared 0.995167 Mean dependent var 67.05318

Adjusted R-squared 0.987315 S.D. dependent var 2203724

S.E. of regression 2.594671 Akaike info criterion 5005923

Sum squared resid 532 85852 Schwarz criterion 5700222

Log likelihood -41.065185 Hannan-Quinn criter. 5169479

F-statistic 126 7269 Durbin-Watson stat 2 622443
Prob(F-statistic) 0000000

*Mote: p-~values and any subsequent test results do not account for model
selection.

Eviews13 zaliy cilajda Ao alaeYh cofialll dlae] (e 1 jaal)
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Bounds Test

Mull hypothesis: Mo levels relationship
Mumber of cointegrating variables: 6
Trend type: Unrest. trend (Case 5)
Sample size: 22

Test Statistic Value
F-statistic 5245807
t-statistic -4.420191

Bounds Critical Values

10% 5% 1%
Sample Size [[{1}] ()] | (o) 11} | [{}] 101y
F-Statistic
30 2877 4,280 3.576 5.065 5.046 5.9320
Asymptotic 2.520 3.500 2.870 4.000 3.600 4.900
t-Statistic
Asymptotic -3.120 -4.370 | -3.410 -4690 | -3.960 -5.310

*1{0) and I(1) are respectively the stationary and non-stationary bounds
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Conditional Error Correction
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Dependent WVariable: D(FPI)

Method: ARDL

Date: 08/19/24 Time: 00:01

Sample: 5 26

Included observations: 22

Dependent lags: 1 (Automatic)

Automatic-lag linear regressors (1 max lagsy PCAQ FPINF LPSC FE FI
RIR

Deterministics: Unrestricted constant and unrestricted trend (Case 5)

Model selection method: Akaike info criterion (AIC)

Mumber of models evaluated: 64

Selected model: ARDL(1,1,1,1,0,1,1)

Variable Coefficient Std. Error t-Statistic Prob.
FPI-1)* -1.113811 0.251983 -4.420191 0.0022
PCAD-1) 0.000425 0.000117 3.622768 0.0068
FPIMF(-1) -1.415257 0492886 -2 BT1367 0.0208
LPSC-1) 1.399583 0.908395 1.539868 01522

FE** 24 32711 6623741 I ET2T14 0.0063

Fl{-1} -0.215395 0.418265 -0.5148972 0.6205

RIR(-1) -0.409980 0.181996 -2.252741 0.0543
D{PCAC)H 0.000263 0.000100 2.619689 0.0307
D{FPIMF) -1.017069 0.491295 -2.070181 0.0722
CHLPSC) -0.104295 0.858753 -0.121449 0.9063

CHFIY -1.092761 0.384677 -2.840727 0.0z18

D{RIR) -0.081830 0126779 -0.645455 0.5367

c 29.93039 13.24933 2259012 0.0538
@TREMD -1.242459 1.437087 -0.864568 0.4124
R-squared 0.889716 Mean dependentwvar 2908636
Adjusted R-squared 0.710504 3S.D. dependentvar 4 B223T6
S E. ofregression 2 594671 Akaike info criterion 5005823
Sum squared resid 53.85852 Schwarz criterion 5700222
Log likelihnood -41.06515 Hannan-Cuinn criter. 5.169479
F-statistic 4 964608 Durbin-Watson stat 2622443

Prob(F-statistic) 0.014672

* p-wvalues are incompatible with t-bounds distribution.

** Zero-lag variable.
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