Al Jgall g il B de) 30 shliall clua gad JB A o) 3l Z LY cilalati) ) Aol il

e
2016-1990 s5all s 3 el Jo bl Al &2 03 s dadlr WQT;J’: :
el d M 6= Oy
ol b S oSty

(2016-1985) 5_iill yitjal) 3 al) e cathal) A3 Aa kel

e e sas oy 0 b o2l Bpe s b e Ko
03 31341 dnsl> 03 5141 ansls Ole sl ST

) Jpad 2 2830 L (2016 Y1985 e sl Jo gl (3 madll Jo Al 2l 2k page Auhlll sda ¢ Wsls el
U e et LS eldal) jaes” ade (1A Sllanad) slazed (s flimdd Bl JW1 1) gl (Jld) (3 g Lol ol ojlizsly
Bomdll oda adoas Il ng (IgmaVly 5V G Sgmdl) Ladl ) sy o3 Lo e (3l gl o el e Al iyl lan OF (3 2
B Bt ) Bl oda o DU OIS Al Alasll e S S)lse e 1087 e IS8 L e ()l e el Sl 52 Al e YOI
T M r oY) Sd) ped oY sl bt wsgr e W B Bandl Ol 1085 Mgz V) (Satms Lidond o) e ALl Al
eV o Jlidly
e gl ¢ Ml s d el LedSTS
Summary: In This study, we will discuss the modeling of the wheat demand function in Algeria
between 1985and 2016. Due to the importance of wheat growing as the world's most important cereal
crop and the first food crop in the world. Algeria due to Algerian consumer dependence on it,
Demand for wheat has increased due to population growth, which has widened the gap between
production and consumption, and it has been necessary to close This gap to import wheat from
abroad, which weighed heavily on Algeria's hard currency resources. From This paper Study the
modeling of the wheat demand function to determine the level of consumption as well as the needs of
the Algerian market, which allows for the development of long-term plans to strengthen the
production capacity of This Product and reduce imports.
Keywords: The Demand function, wheat consumption.
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-3.218 -2.621 -3.221 -2.619 %10 (s e i A1 2l

Eviews 8 bn e slexs VU U slise] e RN

slay1 dryd oyl il :(03) Joxt

FPE Akaike Schwartz Hannan-Quinn )y
6.27e-0.7* -2.9450* -2.0021* -2.6497* pP-1
9.38e-0.7 -2.6124 -0.9151 -2.0808 p=2
1.15e-0.6 -2.6004 -0.1487 -1.8325 P=3

Eviews 8 by e slaxs VU o Ul slas] a - gbaall

il JolSll uilager jlast (04 Jguod

Jlea %054 21 ) Lol Y Olylas ) ) ol i Slo B
Prob Critical Value | Test Statistic | Eigen Value | o) gz
A trace Value
0.0231 47.8561 51.2603 0.6680 r=0
0.5528 29.7970 18.1792 0.3222 r<i
0.6351 15.4947 6.5106 0.1877 r<2

A Max-Eigen Value

0.0089 27.5843 33.0810 0.6680 r=0
0.5806 21.1316 11.6685 0.3222 r<1
0.5827 14.364 6.2396 0.1877 r<2

Eviews 8 iy e slaxeWU et Ul slas] a - gbaall
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Lyl Jaall g i el A A 550 (shlial) cila puad JB A o150 ZUIY) cla) ) A gall i)
(EUCM) sioll b sl s 3o puis gl 1(05) Jguond)
AQWaldl il
variable coefficient Std.Error T .Statistic Prob.
Constant 0.233896 0.065726 3.543577 0.0006
AQWi1 0.499766 0.199536 2.504645 0.0139
APW¢q 0.066969 0.024885 2.691119 0.0084
AIN1 -0.013630 0.072025 -0.189243 0.8503
APOt1 -1.507335 0.558180 -2.700445 0.0082
QW1 -0.198881 0.072526 -2.742206 0.0073
PW:.1 -0.099412 0.07419 6.73777 0.0277
INt1 0.029913 0.11401 -1.31921 0.1445
POy 0.215755 0.13689 -7.92474 0.0370
Elaxy O paged!
R-Squared | AdjR-Squared | F-Statistic | Prob | SE Regression | S.D Dependent D-W
0.3420 0.2049 2.4951 0.05 0.0941 0.1056 1.88

Eviews 8 =, e slaeVU Ul slite] oo 1 ybaoll
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Crate: O1/02/M12 Time: 14:432

Sample (adjusted): 1987 2016

Included ocobservations: 20 after adjustments
Trend assumption: Limnear deterministic trend
Seaeries: QW I PO PW

Lags interval {in first differences): 1 to A1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace o005
MNo. of CE(=s) Eigenvalua Statistic Critical Walue Prob. ==
Mone = 0.6868027 51.26021 47 . 856132 0.0221
A most 1 0.322233 18.17925 29 F7aTFOT 0.5528
A most 2 o.18vFrFraz 5.510679 15 49471 0.6351
At most 3 0008995 0271071 2. 841466 0.6026

Trace test indicates 1 cointegrating egni{s) at the 0.05 lewval
* denotes rejection ofthe hypothesis atthe 0.05 level
**MackKinnon-Haug-Michelis (1299) p-values

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen o005
Mo, of CE(s) Eigenvalu= Statistic Critical Waluea Prob. ==
Mone = 0668027 2208106 27.584324 o.0029
At most 1 0.322233 11.66857 21.12162 05806
At most 2 o187 raz 5.23965609 14 26460 05827
At most 3 o.00s995 0271071 3. 841466 0. 6026

Max-eigernvaluea test indicates 1 cointegrating egrnf{s) atthe 005 level
* denotes rejection ofthe hypothesis atthe 0.05 level
**MackKinnon-Haug-Michelis (1299) p-values

Eviews 8 =, ol : jiaaal)
s\ dryd ddow 1(2) kel

WAR Lag Order Selection Criteria
Endogenous variables: QW PW I PO
Exogenous variables:

Date: O1/02/19 Time: 15:09

Samplae: 1985 2016

Imncluded observations: 29

Lag Logl L= FPE Ea L =0 HCy

o T4 05TF99 Pl O.O02559 5.2833210 S5.57 1902 S5.4422T75

l B2 FTO2E6 226 3644* G 27e-07* -2 945094* —=2 o0Z21=21* —=2 56497 F0O*
= T 88034 15 41583 9. 38e-07 -2 612437 0. 915104 -2 0530854
3 89 FO0598 M7 AG278 1. 15e-06 -2 600413 -0.143F10 -1.832570

indicates lag order selected by the criterion

LR sequential moditied LR test statistic (each test at S% lewel)
FPE: Final prediction error

AN Akaikese information criterion

S Schwarz information criterion

HC: Hanmnan—-CQuinn infarmation criterion

Eviews 8 =, ol - jlaaal)

( Blgl S LI 1 (4) Gkl (EUCM) widd! ¢ sl sy #3505 ity 1(3) ekl
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C =Reosidual Serial Correlation LM T,
Il Hypothesis: no serial corralaton .

. . ' Vector Error Correction Estimates
::“,?:'2:2‘592;:?& 19:93 Date: 010319 Time 16 32
) : Sample (agjusted) 1987 2016
luded observations: 30 Included observations 20 aftor adjustimeor
SLAaNAXrA @rors In ( ) & t-statistics in [ )
-RA0S LSttt Prob
Coimtegrating £Eqg CoimtiEq
1 S 086372 09463 .
2 22 032009 0 1422 CONKPD FON000Y
3 10.59437 08338 NC-1) 0. 150407
-3 20.60212 01943 (0. 11401)
= 14_. 21601 0. 5826 1.31921)
e 9892835 08722 POG1) -1.084848
7 19.804a62 02291 (0. 12689)
8 11.828a47 07560 -7 9o2a7a)
o S42a4818 08949
10 7 848662 0 9532 i g bt
(O 07419)
11 35417709 0 999S (6 73777)
12 12. 72881 0 6925
< 0. 004989
yos from chi-square with 16 or, Brror Comaciion OOW)
CoimtEq -0 198881
(0. 0O7253)
(-2 74221)
DQwW-1)) 0.499766
(0. 19954)
{ 2 504865)
DONG-1T) «“0. 013630
(O 0O7202)
[-0.18924)
ODPOC-1)) -1.507335
(0. 5S818)
(-2 70045)
ODPWie-1)) 00669690
(0.024890)
[269112)
< 0. 232904
(0.06573)
{ 3 54358)
R-squarea 0.342033
Ady R-squarea 0 2049586
Sum sq. resias 0212847
S E equation 0. 0D4173
F-ataustc 2405194
LOg lixelinocoa 3165752
AXBive C ~1. 71050
Schwarz SC -1 4230262
Mean dopenacent O 111902
1 S0 gepenadent 0. 105617

Eviews 8 by b2 : yhezal!

ol ads jlat 1 (5) gl
WEC Residual Heteroskedasticity Tests: Mo Cross Terms (only levels and squares)
Date: 01/03/19 Time: 16:40
Sample: 1985 2016
Included observations: 30

Joint test:
Chi-sq df FPrab.
1020725 100 0.42326

Eviews 8 by b2 : jeaall

Jarque Bera jle! ils 1(6) Gouked!
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Inverse Roots of AR Characteristic Polynomial
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-1.5 -1.0 -0.5 0.0 0.5 1.0 1.5

Eviews 8 =, ol - jiaaal)

! CNES: Projet de Rapport sur la Conjoncture de Scond Semestre 1996, Mai1997, p24.

Series: Residuals

Sample

Observations 30

Mean 1.76e-17
Median -0.015227
Maximum 0192727
Minimum -0.141008
Std. Dev. 0.076603

Skewness 0505759

Kurtosis

Jarque-Bera  1.316982
Probability 0.517632

1987 2016

2.825594

:8\}‘)5\5 O'}I\r:ﬂ\

AR el aias e g Al gUadll g Gl sl Sl il el (Bl U1 Sas Gl il g Aadad cala ()5 e e aS4?
0402 2014 3258129 28 (o0 s Agall ke gy yall Jsally

0302 2012¢ G5 (e Al g ANE Laadll e sl apall 5 Ay ) Agaiill g AaDal 5 ) ) iyl

* Zakia belogbi; I’Algérie depuis I’indépendance, Esquisse d’un_modéle macro-économétriques thése de doctorat en

science économique, paris, 2004, p156.
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psle 5 A a5 ApalaiV o slall 2S ol ) 5360 a5 5l (2014-1984 5380 JIA il 5ol (B zalll ) i Aabid g Apsliaid) A 3 @ yans Bidle 50
15902 2016/11/19¢ Alansall dnala ¢ jpanstl

110 53 by & iciall )l Sl 5 3L 513

18-170= <586 aby & idall 5 5l 350l Al @adlill s ) 58

dadla 0l (2) alaBY) o slall dlsa "(2014-1990) 5 A" & gaud) (b peall) dades o Aianall g Mal) callal) )5 AT5 bl 2o 5o 5L

2802 «2015¢ Lin s 553l 5 slall 513 gud)
28a3xll il Jall ¢l ol daala ¢ Aigall Alas "(2012-1970)" 558N JMA il 5adl B el gl Ao cullal) A Aadal ¢ dese e oo a1al0
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