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Abstract:

This Avrtcalaims to study the
relationshipbetweenthe food industries in
Algeria and the grossdomesticproduct in the
time period (1990-2018) using the ARDL
(AutoregressiveDistributedLag) model, and
in order for the study to reach To its goal, the
descriptive  analyticalmethodwasused  to
clarify and analyze the development of the
foodindustrysector and the
rawinternalproduct (RIP) in Algeria.

Referring to the results of the study,
itwasfoundthat the food industries sector in
Algeriasuffersfrommany fluctuations and has
remainedbelow  the  requiredlevel in
recentyears, as itdid not
registersignificantgrowth rates despiteitslack
of appropriate conditions, and itisclear to us in
the results of the standard studythat the
positive impact of the food industries sector in
Algeria on the output The internalcrudeoil in
the long term and in the short term, but
atsomewhatweak rates

Key  words: Food Industry,Food
IndustrySector, Algerian Economy, Gross
Domestic Product, ARDL Model.
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F-Bounds Test MNull Hypothesis: No levels relationship
Test Statistic Value Signif. 1(0) (1)
Asymptotic: n=1000
F-statistic 8.119545 10% 3.02 3.51
k 1 5% 3.62 4.16
2.5% 4.18 4.79
1% 4 .94 5.58
Actual Sample Size 38 Finite Sample: n=40
10% 3.21 3.73
5% 3.937 4.523
1% 5.593 6.333

Finite Sample: n=35
10% 3.223 3.757
5% 3.957 4.53
1% 5.763 6.48
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Series: Residuals
12 Sample 1982 2019
Observations 38
10
Mean 1.51e-15
8 Median 0.022390
Maximum 0.158473
6 Minimum -0.156201
Std. Dev. 0.077361
4 Skewness -0.163948
> ..I Kurtosis 2.418085
0 ---- - ----- Jarque-Bera 0.706389
-0.15 -0.10 -0.05 0.00 0.05 0.10 0.15 Probability 0.702440@
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Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial corraelation at up to 2 lags

F-statistic 0. 323447 Prob. F(2,32) 0. 7260
Obs*R-squared 0. 752966 Prob. Chi-Square(2) 0. 6863

Test Equation:

Dependent WVariable: RESID

Method: ARDL

Date: O5S/06/21  Time: 18:48

Sample: 1982 2019

Inciuded obsaervations: 38

Presample missing value lagged residuals set to zero.

Date: 05/06/21 Time: 18:48

Sample (adjusted): 1982 2019

Included observations: 38 after adjustments

Autocorrelation Partial Correlation AC PAC Q-Stat Prob™

' ' r 1 0.338 0.338 4.7049 0.030
' ' ' 2 0.002 -0.127 4.7050 0.095
' ! ! 3 0.026 0.079 4.7349 0.192
' ' ' 4 0171 -0.241 65.0496 0.195
' ' ' 5 -0.150 0.008 7.0926 0.214
' ' ' &6 -0.164 -0.175 8.3757 0.212
1 ' ' 7 -0.115 0.024 9.0220 0.251
! ! ' 8 0.0174 -0.006 ©9.0317 0.340
' ' ' 9 0.028 0.010 9.0731 0.431
' ' ' 10 0.024 -0.037 9.1048 0.522
' ' ' 11 0.006 -0.038 9.10686 0.612
' ' ' 12 0.129 0.156 10.085 0.609
' ' ' 13 0.013 -0.138 10.095 0.6886
' ' ' 14 -0.017 0.095 10.113 0.754
' ' ' 15 0.029 -0.056 10.169 0.809
' ' ' 16 -0.065 0.002 10458 0.842

*Probabilities may not be wvalid for this equation specification.
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Heteroskedasticity Test: Breusch-Pagan-Godfrey
MNull hypothesis: Homoskedasticity

F-statistic 0.781956 Prob. F(3.,34) 0.5123
Obs*R-squared 2.452632 Prob. Chi-Square(3) 0.4839
Scaled explained SS 1.392180 Prob. Chi-Square(3) 0. 7074

Test Equation:

Dependent Variable: RESID™2
Method: Least Squares

Date: 05/06/21 Time: 18:48
Sample: 1982 2019

Included observations: 38
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ARDL Error Correction Regression
Dependent Variable: D(PIB)

Selected Model: ARDL(Z, O)

Case 2: Restricted Constant and No Trend
Date: 05/06/21 Time: 18:49

Sample: 1980 2019

Included observations: 38

ECM Regression
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
D(PIB(-1)) 0.287260 0.122668 2.341775 0.0252
CointEq(-1)" -0.212903 0.041922 -5.078533 0.0000
R-squared 0.409764 Mean dependent var 0.121271
Adjusted R-squared 0.393369 S.D. dependent var 0.100695
S.E. of regression 0.078428 Akaike info criterion -2.202086
Sum squared resid 0.221432 Schwarz criterion -2.115897
Log likelihood 43.83963 Hannan-Quinn criter. -2.171421
Durbin-\VWatson stat 1.879560

* p-value incompatible with t-Bounds distribution.

F-Bounds Test MNull Hypothesis: No levels relationship
Test Statistic Value Signif. 1(0) (1)
F-statistic 8.119545 10% 3.02 3.51
kK 1 5% 3.62 4.16
2.5% 4.18 4.79

1% 4.94 5.58

Eviews 12 &l it jaaall
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ARDL Long Run Form and Bounds Test
Dependent Variable: D(PIB)

Selected Model: ARDL(2, 0)

Case 2: Restricted Constant and No Trend
Date: 05/06/21 Time: 18:11

Sample: 1980 2019

Included observations: 38

Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.
C 0.839206 0.210924 3.978712 0.0003
PIB(-1)* -0.212903 0.061369 -3.469223 0.0014
INDALIM** 0.219283 0.067541 3.246655 0.0026
D(PIB(-1)) 0.287260 0.139640 2.057150 0.0474

* p-value incompatible with t-Bounds distribution.
** Variable interpreted as Z = Z(-1) + D(Z).

Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
INDALIM 1.029966 0.048211 21.36369 0.0000
C 3.941728 0.289290 13.62552 0.0000

EC = PIB - (1.0300"INDALIM + 3.9417)

Eviews 12 cilsjia i jaaall
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