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The relationship of poultry meat prices to the demand for sheep meat
Granger causality model 2008-2019.
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Abstract :

In This study is limited to testing the causal relationship between
poultry meat prices and the required amount of sheep meat based on
Granger's causal model, where we found as a result, any sudden shock
in poultry meat prices and by one standard deviation negatively affects
the required quantities of sheep meat.
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2010 2009 2008
LPvpchi LQdwvi LPvpchi LQdvvi LPvpchi LQdwvi
2,29003 526409 2,24303 527603 2,21748 527681 J¥ S
2,19957 522377 2,24303 533161 2,21748 5,33230 @y
2,42596 537173  2,09691 552680 2,06069 552724 <&duh Dy
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2013 2012 2011
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-3,53704754  -1,8934132  -3,6060419  -1,7587009 4 sl LPvpchi

-3,5107395  -2,9266216 -3,19 -1,9481401 sl
-3,7721943  -3,3007855 -3,840856 -3,3602221 4 gunall LQdvwvi
-3,5107395  -2,9266216 -3,19 -1,9481401 Al
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Akaike Criterion (AIC) : AIC(P) = Ln‘ze +&np .
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1 $SC 5 AlC e JSd da J81 Jlial ais ¢ el shalall <l il Jial) el yyaa]
) JE) Jsand) i g s (JiaY) el ghalall Lelilis

VAR zigail el shalall ¢ i axe jladl 13 Jgaa

VAR Lag Order Selection
Criteria

Endogenous variables: LPVPCHI
LQDVVI

Exogenous variables: C

Date: 01/20/20 Time: 15:04
Sample: 2008Q1 2030Q3
Included observations: 43

Lag  LogL LR FPE AIC sC HQ

0 3212368 NA 0.000844  1.401101.  1.319185.  1.370893.
1 63.00878 57.46066*  0.000242*  .2.651571*  .2.405822*  .2.560947*
2 6454882 2.721929 0000272  2.537155.  2.127573.  2.386114.
3 6569129 1.912962 0.000311  2.404246.  1.830832.  2.192788.
4 6759362 3.008346 0.000346  2.306680.  1.569434.  2.034806.

Eviews gzl aladiuly laldl dae) o 1 juadll
<l yid q_\c‘;gSC}AIC_KMQ‘L\.ﬁ@j O o i (3) A Jsaad P
VAR 73gai i vic baal g dgie ) byad 230 5 ol (1 )ssbad el shalal
(VAR zisaill 6 3.4
VAR Model - Substituted Coefficients:
LPVPCHI = 0.770148178315*LPVPCHI(-1) - 0.260751997089*LQDVVI(-1) +
1.94982090733

LQDWVI = - 0.109007956405*LPVPCHI(-1) + 0.526210120696*LQDVVI(-1) +
2.76338452997

gy pudill].3.4

Gl ) il AN L 5 V) etz ai i il DA
Dbad gyl sl il AN HlieY) o gall 4 sllaall el 2 e sl e ks
ol il WlSaly cus cpal gall 5 al
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DALl ANy z3 el laa aleY) asal e i sllaad) ol S jle ol oy v
Ay slladl) il S5y e of JY) Jalil s cad sall sl Sleud a e sl J5Y)
el X)) Hlie) asall
Aol o o Lola) ALl daud) 3 gl sall asal bl iy jle d Sin v
poall 4y glladll Sl iy jle o) Sy ¢ Jal) Aled) o gall 4y slladll il
¢ Alall ALl o sall 4y glad) sl iy jle o e Llay) ddu) 4l Hled)
asad (e glladl) Auakl) b 3aa) g A0 san g0 Cad sall agad Slewd 32 2e v
0% iy 33 Cogas SlieY)
t 8 sall laia¥) a5l 4.4
Jarque -Bera loal aadtius 8 gll JldaW) a ) il
VAR Residual Normality Tests
Orthogonalization: Cholesky (Lutkepohl)
Null Hypothesis: residuals are multivariate normal
Date: 11/04/20 Time: 16:06

Sample: 2008Q1 20190Q4
Included observations: 45

Component  Jarque-Bera df Prob.

1 1.051074 2 0.5912377
2 3.3214593 2 0.1900002
Joint 4.3725333 4 0.3579303

Eviews glin aladiuly Glialll dae) oge : jaadll
& 3.32 sl 5 SN Aaledl) 8 1.05 (5 bus Jarque —Bera dibas) o) L
pm ) (b ki Y luld X% 00(2)=5.99 e i ad a4l dlaled)
Aflasy) AllaaY) dedl o Lo cbmnb s g sl ol Q8GN Al
) 20 S5 e 0.05 oS! o ciilaled) WISY Jarque —Bera
VA zhgei b 8 ell I3 Ll Y1 lasl 5.4
Dbl aadies | ung-Box 8 sall 1A Jals Y1 s
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VAR Residual Portmanteau Tests for Autocorrelations

Null Hypothesis: no residual autocorrelations up to lag h
Sample: 2008Q1 201904
Included observations: 46

Lags Q-Stat Prob. Adj Q-Stat Prob. df
1 0.7662499 NA* 0.7832777 NA* NA*
2 3.7165368  0.4457253 3.8676685 0.4242110 4
3 4.9597473  0.7618696 5.1976146 0.7362611 8
4 8.4134541  0.7520435 8.9802459 0.7046167 12
5 10.2140321 0.8552144 11.000406 0.809460 16
6 15.571745  0.7428117 17.161777 0.6424451 20
7 19.419502  0.7292629 21.700156 0.5971579 24
8 22.996640  0.7332084 26.030377 0.5713747 28
9 24.890714  0.8104305 28.385171 0.6501861 32

10 28.324003 0.8154543 32.772151 0.6229126 36

11 30.856678 0.8499890 36.100810 0.6464404 40

12 33.150803 0.8840401 39.204626 0.6769653 44

*The test is valid only for lags larger than the VAR lag order.

df is degrees of freedom for (approximate) chi-square distribution

Eviews gzl aladiuly laldl dae) o 1 juadll
Cun (12 e JBY) ol andll ol A ol Y1 Ay cidalaal A0S A ginal) )l
il el Jsaall 8 3 5Q-Stat s sell b dad AIL-B Laa¥) dilias)

4 guendl

15 /3 2 15 /3 2
LB=n(n+2)) =~ =46(46+2)> ——*—=54.12) y* .., =21.0261
='n-k = 46—k
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Pairwise Granger Causality Tests
Date: 01/22/20 Time: 15:14
Sample: 2008Q1 2030Q3

Lags: 1

Null Hypothesis: Obs  F.Statistic Prob.
LPVPCHI does not Granger Cause 46 1.22347 0.2748
LQDVVI

LQDVVI does not Granger Cause LPVPCHI 4.84956 0.0331
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