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Econometric modeling of the Determinants of demand for agricultural imports in Algeria during the period 1990-2020
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Abstract:

We aim through this study to identify the most important variables that affect the demand for agricultural
imports in Algeria. In this study, we used annual data for a time series during the period from 1990 to 2020. The
Econometric study included checking the stability of time series by applying the developed Dickey-Fuller test and
estimating a standard model using autoregressive models VAR with conducting the necessary statistical tests to
diagnose the estimated model..

By analyzing the demand ray for agricultural imports, we concluded that there is a positive relationship
between agricultural imports and their previous value, and an inverse relationship between the added value of
the agricultural sector, slowed by one and two degrees of delay, and agricultural imports, and there is a direct
relationship between agricultural imports and each of the total fixed capital formation slowed by one year. and
two years, as well as a direct relationship with the exchange rate and the size of the population.
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fith Constant HStabshc  1MT4 ATISE 62080 22288 27812 1262
Prob, 06065 03847 00000 0N Q0748 06508

nﬁ nﬂ (L1 nn L] nﬂ
fith Constant & Trend tStabshc  1TTI8 14831 STTB4 25636 12230 33TM
Prob. 06890 08131 00003 02080 08881 00r9

no “0 wE nn “n L]

fihout Constant & Trend LStalishe 07704 92553 2080 12819 468851 15997
Prob. 08746 00678 09937  OMST 10000 08701

nd nd n n nl nd
GLIN_AGR) &(LOUN_ . GILTCH) G(LVA_AGR) ®(LPQ) @(LFBCF)
fith Constant KSlalishc 46209 49565 62846 29767 S0135 40813

Prob, 00008 00004 00000 00510 00004 00037
fith Constant & Trend LStalishc 48803 48818 50586 02683 5540 3TN
Prob, 000t 0002 00001 08868 Q00T 00317
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fihout Constant & Trend tStalishc 17463 50638 58062 14066 06072  -36367
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\t First Diff
d(DLPO) d(DLVA_AGR)
Vith Constant t-Statistic  -3.2370  -3.9794

Prob. 0.0296 0.0055
Nith Constant & Trend {-Statistic  -3.0117  -4.5104
Prob. 0.0433 0.0074
Nithout Constant & Trend t-Statistic ~ -3.2308 -4.0305
Prob. 0.0024 0.0003
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Vector Autoregression Estimates

Date: 01/08/22 Time: 22:56

Sample (adjusted): 1992 2020

Included observations: 29 after adjustments
Standard errors in ( ) & t-statistics in [ ]

LIMAGR LVA_AGR  LFBCF LOUV_AGR  LTCH LPO

LIM_AGR(-1) 0565932  -0.095692 0259378  -0.794562  0.106995  -0.000298
(0.27643)  (0.30206)  (0.21273)  (0.38749)  (0.18228)  (0.00052)
[2.04730) [0.31680]  [1.21926]  [-205054] [0.58697]  [-0.57428)

LIM_AGR(-2) 0660199 0329924  -0.388208  1.332402 0243583  -0.001467
(0.27252)  (0.29779)  (0.20973)  (0.38202)  (0.17971)  (0.00051)
[2.42254]  [-1.10790]  [-1.85100]  [3.48783]  [1.35545]  [-2.86676]

LVA_AGR(-1) 0.179080 0.137411 -0.087156 -0.965189 -0.053803 0.000856
(0.28647) (0.31304) (0.22047) (0.40157) (0.18891) (0.00054)
[0.62512] [ 0.43896] [-0.39533] [-2.40354]) [-0.28481] [ 1.59052]

LVA_AGR(-2) 0271693  0.009222  0.112279 0797319  0.194318  0.001037
(0.30173)  (0.32971)  (0.23221)  (0.42296)  (0.19897)  (0.00057)
[0.90044]  [0.02797] [0.48353] [1.88508] [0.97662] [ 1.83026]

LFBCF(-1) 1077061 0885740  1.328149  -0.315275  -0.308765  0.003609
(0.53124)  (0.58051)  (0.40884)  (0.74468)  (0.35031)  (0.00100)
[2.02743)  [1.52581) [3.24860) [-0.42337] [-0.88140) [3.61775)

LFBCF(-2) 0367875  -0.183417  -0281613  -0682378 0053083  -0.000999
(0.49840)  (0.54461)  (0.38356)  (0.69864)  (0.32865)  (0.00094)
[(0.73812)  [-0.33679]  [-0.73421]  [-0.97673]  [0.16152]  [-1.06701)

LOUV_AGR(-1) 0078382  -0.189773  -0.103155 0546942  0.169260  -0.000265
(0.10352)  (0.11312)  (0.07967)  (0.14511)  (0.06826)  (0.00019)
[0.75716]  [-1.67762]  [-1.29481] [3.76909] [2.47950]  [-1.36454]

LOUV_AGR(-2) 0.198092  -0.102769  -0.180112  -0.556007  0.075121  -9.54E-05
(0.11424)  (0.12483)  (0.08791)  (0.16013)  (0.07533)  (0.00021)
[-1.73406]  [-0.82328]  [-2.04873]  [-3.47217]  [0.99724]  [-0.44462)

LTCH(-1) 1553725 1040611  0.999336  -1.486688  0.103495  0.003209
(0.57363)  (0.62682)  (0.44146)  (0.80410)  (0.37826)  (0.00108)
[2.70858)  [1.66014] [2.26372]  [-1.84888]  [0.27361]  [2.97937)

LTCH(-2) 0356488 0374779  -0516375 2015969 0238305  -0.001923
(0.38437)  (0.42001)  (0.29580)  (0.53880)  (0.25346)  (0.00072)
[0.92747]  [0.89231)  [-1.74567) [3.74162]  [0.94021]  [-2.66472)

LPO(-1) 65.11301 59.35551 24.31549 196.0593 -43.53435 1.791692
(33.2428) (36.3253) (25.5831) (46.5988) (21.9209) (0.06242)
[ 1.95871] [ 1.63400] [ 0.95045] [4.20739] [-1.98597] [28.7016]

LPO(-2) 7131419 6025389  -25.84768  -1955431 4505215  .0.807397
(34.4426)  (37.6363)  (26.5064)  (48.2806)  (22.7121)  (0.06468)
[2.07052]  [-1.60095] [-0.97515]  [-4.05014]  [1.98362]  [-12.4833]

c 9565080  22.99625 2505771  3.189203  -26.80064  0.198869
(32.1246)  (35.1034)  (24.7225)  (45.0313)  (21.1835)  (0.06033)
[2.97750)  [0.65510)  [1.01356]  [0.07082]  [-1.26516]  [3.29662)

R-squared 0.972670 0.981571 0.994153 0.932521 0.984950 0.999999
Adj. R-squared 0.952172 0.967749 0.989768 0.881911 0.973663 0.999998
Sum sq. resids 0.168421 0.201103 0.099749 0.330941 0.073235 5.94E-07
S.E. equation 0.102598 0.112111 0.078958 0.143819 0.067655 0.000193
F-statistic 47.45277 71.01512 226.7178 18.42576 87.26234 1256689.
Log likelihood 33.50528 30.93367 41.10055 23.71090 45.58076 215.5565
Akaike AIC -1.414157 -1.236805 -1.937969 -0.738683 -2.246949 -13.96941
Schwarz SC -0.801231 -0.623879 -1.325043 -0.125757 -1.634023 -13.35649
Mean dependent 19.88912 22.98040 24.08477 0.447467 4.242806 17.34594
S.D. dependent 0.469135 0.624274 0.780587 0.418514 0.416886 0.141392
Determinant resid covariance (dof adj.) 9.20E-20

Determinant resid covariance 2.59E-21

Log likelihood 440.4193

Akaike information criterion -24.99444

Schwarz criterion -21.31688

Number of coefficients 78
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