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 : ملخص

وبة من لحوم ـتقتصس هره فً اختبــبز العلاقة السببٍة بٍن أسعبز لحوم الدواجن والكمٍة المطل

الأغنبم معتمدٌن على نموذج غسانجس للسببٍة، حٍث توصلنب كنتٍجة أي صدمة مفبجئة فً 

المطلوبة أسعبز لحوم الدواجن وبمقداز انحساف معٍبزي واحد تؤثس بشكل سلبً على الكمٍبت 

 من لحوم الأغنبم.

 varالكلمبت المفتبحٍة: غسانجس للسببٍة؛ الأسعبز، لحوم الأغنبم؛ مكونبت التببٌن؛ نموذج 

 .JEL: D41 ،C01 ،C41تصنٍف 
 

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. 

keyword: Granger for causality, prices, sheep meat,components of 

variation, var model 

JEL classification code : C41 , C01 , D41. 
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VAR

2010 2009 2008   
LPvpchi LQdvvi LPvpchi LQdvvi LPvpchi LQdvvi 

2013 2012 2011   

LPvpchi LQdvvi LPvpchi LQdvvi LPvpchi LQdvvi 

2016 2015 2014   

LPvpchi LQdvvi LPvpchi LQdvvi LPvpchi LQdvvi 
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2019 2018 2017   

LPvpchi LQdvvi LPvpchi LQdvvi LPvpchi LQdvvi 

VAR
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 المتغيرات   ADFديكي فيلر الموسع  PPفيلبس بيرون 

     الثابت الثابت والزمن الثابت والزمنالثابت 

-3,53704754 -1,8934132 -3,6060419 -1,7587009   LPvpchi 

-3,5107395 -2,9266216 -3,19 -1,9481401  

-3,7721943 -3,3007855 -3,840856 -3,3602221 LQdvvi 

-3,5107395 -2,9266216 -3,19 -1,9481401  
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VAR

VAR

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  32.12368 NA   0.000844 .1.401101 .1.319185 .1.370893 

1  63.00878 57.46066*   0.000242*  .2.651571*  .2.405822*  .2.560947* 

2  64.54882  2.721929  0.000272 .2.537155 .2.127573 .2.386114 

3  65.69129  1.912962  0.000311 .2.404246 .1.830832 .2.192788 

4  67.59362  3.008346  0.000346 .2.306680 .1.569434 .2.034806 
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Jarque -Bera

VAR Residual Normality Tests   

Orthogonalization: Cholesky (Lutkepohl)  

Null Hypothesis: residuals are multivariate normal  

Date: 11/04/20   Time: 16:06   

Sample: 2008Q1 2019Q4   

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

Jarque –Bera
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 VAR Residual Portmanteau Tests for Autocorrelations 

  

  

  

 Null Hypothesis: no residual autocorrelations up to lag h 

  

  

  

Sample: 2008Q1 2019Q4 

  

  

  

  

Included observations: 46 

  

  

  

  

Lags Q-Stat Prob. Adj Q-Stat Prob. df 

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

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

)(Granger CausalityTest

 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 

LQDVVI 

 46 

 LQDVVI does not Granger Cause LPVPCHI 

Eviews
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