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Summary: In this paper, we examined the impact of agricultural policies on the development of
wheat production in Algeria in order to achieve self-sufficiency and food security. In the
framework of the self-sufficiency modeling of wheat in Algeria during the period 1980/2016, we
proposed interpretative variables of the available consumption and the wheat production, based on
the methodology of the limits, which have been highlighted in the case of Co integration and have
a long-term equilibrium relationship. The ARDL model (1, 0, 0) was accepted, which explains
about 88% of the variance evolution of the internal variable, because the residuals are white noise
subjected to a normal distribution, and the parameters of the model are stable and consistent. In
light of this model, an increase in the production volume of one million quintals increases the self-
sufficiency level by 1.18% in the long term and in the short term by 1.17%, but the increase in the
available consumption in one million quintal reduces self-sufficiency by 3.39% in the short term
and 3.59% in the long term.
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-1.879800
0.337600

no
-4.211500
0.011300

2 263200
0.992800
nd

diPB)
-3.874600
0.006200
-3.933700
0.023300

-6.854000
0.000000

L) JIEly Johad Gale
PP 5 ADF 3aa 4l jia culylasl @L\J 1 Jsaall
At Level PP ADF
ATSB COoM PB ATSB COomM
With Constant t-Statistic  -7.4396 08131 -32884  -5.948300 0.986800
Prob. 0.0000 0.9929 0.0229 0.000000  0.995500
. no - . no
With Constant & Trend t-Statistic  -9.2350 -3.9637 -6.6535  -4570500 -3.935400
Prob. 2.0000 0.0182 00000 0004700  0.020600
Without Constant & Trend  t-Statistic -1.5183 3.0247 -05933  -0.743900 3.184300
Prob. a.1191 0.99499 04533 0384000 0.999300
nd nd nd nd nd
At First Difference
d(ATSE) d{COM) d(PB) d(ATSE) d(Com)
With Constant t-Statistic  -24.0601  -104211  -17.5785 -5.898900 -6.677600
Prob. 0.0001 0.0000 0.0001 0.000000  0.000000
With Constant & Trend t-Statistic  -25.3730 123424 174042 -5752200 -6.924200
Prob. 2.0000 0.0000 g.0000 0000200  0.000000
Without Constant & Trend  t-Statistic -16.9433 -8.3330 -16.1317  -5.961800 -8.205800
Prob. 2.0000 0.0000 g.0000 0000000  0.000000
*&% *xk *&%
Motes: (*)Significant at the 10%; (**)Significant at the 5%, (***) Significant at the 1%. and (no) Mot Significant
FMackinnon (1996) one-sided p-values.

CEviews9 slasyi mibpdl ol e Tely cm Ul slae] e 0l

(Bounds test) apaall jloal dain 2 Jaal)

FMull Hypothesis: Rlo long-run relationships exist

Test Statistic

Walue

ke

F-statistic

11.2909226

=2

Critical Walue Bounds

Significance 10 Bound 11 Bound
1 0% 4. 19 5.06
5% 4. 87 5.85
2 5%% 579 5.59
1%% [ T.852

- Eviews9 slas¥i bl ooz e el ol slae] o 1yl
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Cointegrating Form
Variable Coefficient Std. Errar t-Statistic Frab.
D{COM) -0.033948 0.007537  -4.503944 0.0001
D(PB) 0171491 0.010809 15865843 0.0000
D{@TREMND()) -0.004055 0.001789  -2.266725 0.0305
CointEgi-1) -0.944927 0.061418 -15.385305 0.0000
Cointeg = ATSE - (-0.0359*COM + 0.1815*PB + 0.2710 -0.0043*@TREMND )
Eviews9 glasYi melnll oz e Tl sl sl o 150l
Jeshall Ja¥1 45l po Uadll osail (ARDL) z3sai i 4 Jsaal)
Variable Coefficient Std. Error t-Statistic Prob.
COM -0.035927  0.007712 -4.658444  0.0001
FB 0181486  0.017174 10.567429  0.0000
C 0270989  0.020618 13.143123  0.0000
@TREND -0.004292  0.001975  -2172831  0.0376
Eviews9 glasY el ol e Tely iUl slae] o 2ol
zsalll g chlial il 55l
B pagan- White B.-G. Serial BER
Jarque-Bera ARCH-LM heteroscegasti heteros Correlation
- cedasticity LM EN
city
Ailasy!
2.26 2.53 5.79 6.61 3.63 i I
0.32 0.46 0.21 0.15 0.30 Juaiay)
250 s BVIEWs9 slam Y1 sl ol e Tely iU slas] o 2 jall
2016-1980 3l & il jall b madl) #18) ada 1] JSA
4
3.5 m
3
25 A N M AKX
: I\ A J/fv’
1‘:\ m
A v A WATAY) V
I v v V ' v
0.5
0
N R N S P N P I S A R BRI G
9 V\an" o \o,‘b ORI U AR qu n,QQ "AV() %Q() %QQ a9\ %Q\ ’\S*‘\ np\

(0b Osbe B 5ll) 3asiall asS Al 550 5 42 Y1 dadaie cililian) e alaie Wl dalll sla] (e jaadll
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0.6 A
0.5 _..\ I \
O g
ade - v L V v
O T T T T 1 1T 1T 1 11T T 1T T T 17T 17T 1T 17 1T T T T T T T T T T T T T711
%QOQ & D FV PP S EE SO
9°.9 S TS A D A D D D N
N ANCENGENEENEENENGEN 3 P N
(Rasie daud Bas Il Baaiall a3l Ae) 30 LY dadaie e alaie Y 5 odfialll dae) (e : jaaall
CJ}A—\” ?S\M L*J\)E:u.u\ Q\‘)L.ﬂi\ c.ltu 6 Jal)
1.4 20
1.2 =
e 15 | I
1.0 T T
o 10| I
0.8 ] e T
0.6 I =
e 0
0.4 o
024" AT i R
0.0 10 B
o2 | 15 | T
-0-4 T T T T T T T T T T T T T T T T T T T T T T T T T T T T -20 T 1T T T T T T 1 T 1 T T T T T 1 T 1 T T T T T T T T
86 88 90 92 94 96 98 00 02 04 06 08 10 12 14 16 86 88 90 92 94 96 98 00 02 04 06 08 10 12 14 16
—— CUSUM of Squares ——-—- 5% Significance ‘ ‘ —— CUSUM . 5% Significance
. R . - . 1 . . .
ANV Ll a1 1 |
Je¥lela Y dsb et 2z 1 (1)l
Dependent Variable: ATSB
Methad: ARDL - - —
Date: 06/19/18 Time: 19:29 Akaike Information Criteria (top 20 models)
Sample (adjusted) 1981 2016
Included observations: 36 after adjustments -3.82 i T - T T T i T ‘ ‘ T —T T
Maximum dependent lags: 4 (Automatic selection) | | } | } | | } i i | | | J -
Model selection method: Akaike info criterion (AIC) -3.83 | | | | | | } | | | 1 l 1 4
Dynamic regressors (4 lags, automaticy COM PB | | | } | | | 4 4
Fixed regressors: C @TREND -3.84 | | } | | | | ,‘
Mumber of models evalulated: 100 } | } | } 4
Selected Model: ARDL(1, O, 0} -3.85 | [ N B
Mote: final equation sample is larger than selection sample } 4‘ 1 J °
3.86 |
Variable Coefficient Std. Error t-Statistic Prob.* }
-3.87 | |
ATSB(-1) 0.055073 0061418 0.896698 0.37638 |
COoM -0.033948 0.007537 -4.503944 0.0001 §-3.88 | |
PB 0171491 00108089 1586584 0.0000 4
c 0.256065 0.030806 8.312148 0.0000 3 89 |
@TREMNMD -0.004055 0001789 -2.266725 0.0305
-3.90 |
R-squared 0.893919 Mean dependent var 0.302609
Adjusted R-squared 0.880231 S.D. dependentvar 0100414l 3 o9
S.E. of regression 0.034751 Akaike info criterion -3.752973 : T T T T T T T T T T T T T T T T T T
Sum squared resid 0.0374386 Schwarz criterion -3.533040 S 9 9 4 e H o 8 o o 9 N o o o A A
Log likelihood 7255352 Hannan-Quinn criter -3 676211 S e e e 4e 9 e 9o a9 9 9 o 4 o oA o
F-statistic 6530749 Durbin-Watson stat 1.452380 S § SS9 ST S8 g g8 g ISy S g Sg
Prob(F-statistic) 0.000000 2 2222222222222 22z8272
b = - - - - - A - - - - - - - - - - - 4
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1985 1990

T
1995

T T T
2000 2005 2010

—— Residual

Actual Fitted

T
2015

T3y Sl il 1(2)alll

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.042016 Prob. F(2,28) 0.2868
Obs*R-squared 3.634264 Prob. Chi-Square(3) 0.20328
Test Equation:
Dependent Variable: RESID
Method: ARDL
Date: 06/M19/18 Time: 21:33
Sample: 1981 2016
Included observations: 36
Presample missing value lagged residuals setto zero
Wariable Coefficient Std. Error t-Statistic Prob.
ATSB(-1) -0.035845 0.087039 -0.534693 0.5971
COoM -0.000732 0.007606 -0.096310 0.9240
FB -0.000808&8 0.011053 -0.073120 0.9422
C 0.017459 0.032501 0537204 0.5954
@TREMD -8 97E-05 0001793 -0.050036 09604
RESIDN-1) 0120823 0223289 0.541107 0.5927
RESIDN-2) -0.223890 0204029 -1.097345 02818
RESIDN-3) -0.251908 0218713 1151774 02592
R-squared 0.100952 Mean dependent var -1.54E-18
Adjusted R-squared -0D.123810 S.D. dependent var 0.032705
S.E. ofregression 0.034670 Akaike info criterion -3.692725
Sum squared resid 0.033657 Schwarz criterion -3.340832
Log likelihood 7446905 Hannan-Quinn criter. -3.569905
F-statistic 0.449150 Durbin-Watson stat 1.769739
Prob(F-statistic) 0.862261

_—_—_——

Heteroskedasticity Test White
F-statistic 1745806 Prob. F(4,31) 0.1651
Obs*R-squared 6.618607 Prob. Chi-Square(4) 0.1575
Scaled explained S5 4 486481 Prob. Chi-Square(4) 0.3442
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 06/19/18 Time: 21:38
Sample: 1981 2016
Included observations: 36
Variable Coefficient Std. Error t-Statistic Prob.
C -0.000234 0.000637  -0.368103 0.7153
ATSBI(-1)2 0.006541 0.003600 1.816944 0.0789
PB"2 8.29E-05 0.000104 0.794644 0.4329
COmM*2 5.17E-05 2 29E-05 2261808 0.0309
@TREND"2 -4 GEE-06 210E-06  -2.213382 0.0344
R-squared 0183850 Mean dependentvar 0.001040
Adjusted R-squared 0.078541 S.D. dependentvar 0.001426
S.E. of regression 0.001369 Akaike info criterion -10.22136
Sum squared resid 5.81E-05 Schwarz criterion -10.00143
Log likelinood 188.9846 Hannan-Quinn criter. -10.14460
F-statistic 1745806 Durbin-Watson stat 1.730943
Prob(F-statistic) 0.165142
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Heteroskedasticity Test: ARCH
F-statistic 0.803597 Prob. F(3,29) 0.5020 Py pep— Toci o = Soan
Obs*R-squared 2533054 Prob. Chi-Square(3) 0.4593 sleroskedasticity Test. Breusch-Fagan-Godirey
F-statistic 1.485507 Prob. F(4,31) 0.2305
Obs*R-squared 5790504 Prob. Chi-Square(4) 0.2153
Test Equation: Scaled explained S5 3.925145 Prob. Chi-Square(4) 0.4162
Dependent Variable: RESID*2
Method: Least Squares Test Equation:
Date: 06/19/18 Time: 21:35 Dependent variable: RESIDA2
Sample (adjusted): 1984 2016 Method: Least Squares
Included observations: 33 after adjustments Drate: D6/M19/M18 Time: 21:40
Sample: 1981 2016
wariable Coeflicient Std. Error t-Statistic Prop. [!ncluded observations: 36
W bl Coeffi t Std. E t-Statist Prob.
c 0.000899  0.000345  2.604333  0.0144 aneme oeferen o il ©
RESID*2(-1) 0.307095 0244104 1.258051 0.2184 < -0.001273 0.0012320 -1.034397 0.3090
RESID"2(-2) -0.245818 0.240470 -1.022241 0.3151 ATSB(-1) 0.003797 0002453 1.547885 01318
RESID*2(-3) -0.045074 0.154305 -0.292112 07723 COmM 0.000516 0.000301 1712521 0.0968
PB 0.000378 0.000432 0.874441 0.3886
R-squared 0.076759 Msan dependent var 0.000913 @TREND 0000749 7ASE0S 2078393 00450
Adjusted R-squared -0.01&8748 S.D. dependentvar 0.001122 f r-squared 0.160847 Mean dependent var 0.0071040
S.E. of regression 0.001132 Akaike info criterion -10 61606  Adjusted R-squared 0052570 S.0D. dependentwvar 0.001426
Sum squared resid 3.72E-05 Schwarz criterion -10.43467 | S.E. of regression 0.001288 Akaike info criterion -10.19357
= = - i = - Sum squared resid 597E-05 Schwarz criterion -9.973636
IE?S%EII;';:lIiIQOOd 37890;232 gﬁrnbr}ﬁg,,‘%ﬂl; Csr;;etr' 10423523 Log likelihood 188.4843 Hannan-Quinn criter. -10.11681
L - v . F-statistic 1.485507 Durbin-Watson stat 1.594068
Prob(F-statistic) 0502030 Prob{F-statistic) 0.230542
g
Series: Residuals
6 | Sample 1981 2016
Observations 36
5 _|
Mean 1.38e-16
4 | Median -0.002171
Maximum 0.080359
3 _| Minimum -0.054992
Std. Dev. 0.032705
> | Skewness 0.608314
Kurtosis 2.828314
1 |
Jarque-Bera 2.264491
o Probability 0.322309
T " T " T T
-0.06 -0.04 -0.02 0.00 0.02 0.04 0.06 0.08

:8\14;3‘3 oYY

2017) 58 jaet o Gaale [aeh ool o3 fpsle o955 By LT a2 I3 o SR 3 SR oY) Ol el ey ol (o gilaan dast !

2014/ OADA wel, ausll ayal) alaidi 55 2

- 3 Rastoin .J.L & Benabderrazik .H (2014),” céréales et oléoprotéagineaux au Maghreb. Pour un co-
développement de filiéres territorialisées”. IPEMED .Paris.

b}fi‘_;.,.ﬂcz-}a \LJLA&MM“
° Documents algeriennes : http:/alger-roi.fr/Alger/documents_algeriens/economique/pages/87_production_agriculture_1950.htm

Chehat.F : la filiére blés. les cahiers du CREAD. N° 79-80. Alger 2007. s Bedrani,s & Guermat ,C :Towards a Viable Food Security Policy

in Algeria. ATINER's Conference Paper Series AGR2015-1761. Athens Institute for Education and Research 2015 s Boukella,M : les
évolutions récentes le secteur des IAA en Algérie : entre dynamisme et pesanteurs, cahiers du CREAD, n° 61,3%™ trimestre 2002
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(www. fao.org/statistics/databases/ar/ i 1

79


http://alger-roi.fr/Alger/documents_algeriens/economique/pages/87_production_agriculture_1950.htm

