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Abstract:

All data indicate that self-sufficiency rates are low in Algeria and here we
recognize the seriousness of the challenges of food security, as the deficit causes the
depletion of a large part of the financial resources, despite the previously allocated
development programs to promote this sector. Despite this, the sector has not even
been able to decline in favor of imports, which have a significant impact on the growth
of the sector. This is what we are trying to address through a standard study on the

impact of agricultural imports on the growth of the sector.
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UNIT ROOT TEST RESULTS TABLE (PP)
Null Hypothesis: the variable has a unit root

Atlevel
CROISS_A... IMP_ANIM IMP_ALIM IMP_EQUI_AGRIC

With Constant t-Statistic -10.1473 -1.0487 0.1666 -0.7614
Prob. 0.0000 0.7200 0.9648 0.8134

el noO no no
With Constant & Trend t-Statistic -20.9615 -2.2558 -2.3692 -2.8097
Prob. 0.0000 0.4415 0.3855 0.2064

kel noO no no
Without Constant & Trend t-Statistic -5.0210 -0.2915 1.5408 0.6876
Prob. 0.0000 0.5710 0.9660 0.8579

kel noO no no

- iff
d(CROISS... d(IMP_ANI... d(IMP_ALI... d(IMP_EQUI AGRIC)

With Constant t-Statistic -27.7234 -4.5474 -8.8892 -7.4485
Prob. 0.0001 0.0014 0.0000 0.0000

- - - -
With Constant & Trend t-Statistic -27.2804 -4.4345 -12.1071 -18.7314
Prob. 0.0000 0.0088 0.0000 0.0000

e - e~ e
Without Constant & Trend t-Statistic -28.5489 -4.5385 -6.0035 -7.0611
Prob. 0.0000 0.0001 0.0000 0.0000

e - - -

a: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant atthe 1% and (no) Not Significant
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Ji
ARD Céj.uﬁﬁ éL’b : (06) Jouztl
Dependent VVariable: CROISS AGRIC
Method: ARDL
Date: 06/01/17 Time: 00:14
Sample (adjusted): 1991 2016
Included observations: 26 after adjustments
Maximum dependentlags: 1 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (O lag, automatic): IMP__ANIM IMP__ALIM
IMP_ EQUI_AGRIC
Fixed regressors: C
Variable Coefficient Std. Error t-Statistic Prob.*
CROISS AGRIC(-1) -0.443230 0.191007 -2.320489 0.0305
IMP_ANIM 0.000100 6.89E-05 1.455309 0.1604
IMP_ALIM -0.002025 0.001640 -1.234881 0.2305
IMP_ EQUI__ AGRIC 0.009723 0.014887 0.653107 0.5208
C 10.71662 4.321056 2.480094 0.0217
R-squared 0.238649 Mean dependent var 5.903846
Adjusted R-squared 0.093629 S.D. dependent var 9.186489
S.E. of regression 8.745859 Akaike info criterion 7.346079
Sum squared resid 1606.291 Schwarz criterion 7.588021
Log likelihood -90.49903 Hannan-Quinn criter. 7.415750
F-statistic 1.645634 Durbin-Watson stat 2.100559

Prob(F-statistic)

*Note: p-values and any subsequent tests do not account for model
selection.
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ARDL Cointegrating And Long Run Form
Dependent Variable: CROISS AGRIC
Selected Model: ARDL(1, O, 0, 0)

Date: 06/01/17 Time: 00:14

Sample: 1990 2016

Included observations: 26

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(IMP ANIM) 0.000100 0.000069 1.455309 0.1604
D(IMP_ALIM) -0.002025 0.001640 -1.234881 0.2305

D(IMP_EQUI_AGRIC) 0.009723 0.014887 0.653107 0.5208
CointEq(-1) -1.443230 0.191007 -7.555890 0.0000

Cointeq = CROISS AGRIC - (0.0001*IMP ANIM -0.0014*IMP ALIM +
0.0067*IMP_EQUI_AGRIC + 7.4254)

Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
IMP__ ANIM 0.000069 0.000046 1.495792 0.1496
IMP__ALIM -0.001403 0.001125 -1.246752 0.2262
IMP EQUI AGRIC 0.006737 0.010343 0.651351 0.5219
C 7.425443 2.875557 2.582263 0.0174
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ARDL Bounds Test
Date-06/01/17 Time: 00:15
Sample: 1991 2016
Included observations: 26

Null Hypothesis: No long-run relationships exist

Test Statistic Value k
F-statistic 13.82711 3
Critical Value Bounds
Significance 10 Bound 11 Bound
10% 2.72 3.77
5% 3.23 4.35
2.5% 3.69 4.89
1% 4.29 5.61
Test Equation:
Dependent Variable: D(CROISS__AGRIC)
Method: Least Squares
Date: 06/01/17 Time: 00:15
Sample: 1991 2016
Included observations: 26
Variable Coefficient Std. Error t-Statistic Prob.
C 2.827240 4.364487 0.647783 0.5241
IMP  ANIM(-1) -6.77E-05 6.98E-05 -0.971086 0.3426
IMP__ALIM(-1) 0.001786 0.001664 1.073299 0.2953
IMP_ EQUI__ AGRIC(-... 0.001580 0.016638 0.094989 0.9252
CROISS AGRIC(-1) -1.351330 0.191303 -7.063830 0.0000
R-squared 0.724801 Mean dependent var 0.557692
Adjusted R-squared 0.672382 S.D. dependent var 15.52274
S.E. of regression 8.884888 Akaike info criterion 7.377622
Sum squared resid 1657.766 Schwarz criterion 7.619564
Log likelihood -90.90909 Hannan-Quinn criter. 7.447293
F-statistic 13.82711 Durbin-Watson stat 2.177603
Prob(F-statistic) 0.000011
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 2.520878 Prob. F(2,19) 0.1069
Obs*R-squared 5.452416 Prob. Chi-Square(2) 0.0655

Test Equation:

Dependent Variable: RESID

Method: ARDL

Date: 06/01/17 Time: 00:16

Sample: 1991 2016

Included observations: 26

Presample missing value lagged residuals setto zero.

Variable Coefficient Std. Error t-Statistic Prob.
CROISS_AGRIC(-1) -0.521209 0.452624 -1.151528 0.2638
IMP  ANIM 6.03E-05 7.02E-05 0.859299 0.4009
IMP_ALIM -0.000665 0.001572 -0.423447 0.6767
IMP_EQUI_AGRIC -0.002302 0.014233 -0.161715 0.8732
C 3.240494 4.649389 0.696972 0.4943
RESID(-1) 0.379866 0.474343 0.800825 0.4331
RESID(-2) -0.633463 0.290339 -2.181803 0.0419
R-squared 0.209708 Mean dependent var 8.20E-16
Adjusted R-squared -0.039858 S.D. dependent var 8.015712
S.E. of regression 8.173895 Akaike info criterion 7.264572
Sum squared resid 1269.439 Schwarz criterion 7.603290
Log likelihood -87.43944 Hannan-Quinn criter. 7.362111
F-statistic 0.840293 Durbin-Watson stat 2.238711

Prob(F-statistic) 0.554345
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.627303 Prob. F(4,21) 0.6483
Obs*R-squared 2.775060 Prob. Chi-Square(4) 0.5961
Scaled explained SS 3.420298 Prob. Chi-Square(4) 0.4901

Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 06/01/17 Time: 00:17
Sample: 1991 2016

Included observations: 26

Variable Coefficient Std. Error t-Statistic Prob.
C 84.16371 62.39802 1.348820 0.1918
CROISS AGRIC(-1) 1.684801 2.758233 0.610826 0.5479
IMP  ANIM -0.000595 0.000995 -0.598280 0.5561
IMP_ALIM 0.004597 0.023679 0.194123 0.8479
IMP_EQUI_AGRIC -0.114057 0.214975 -0.530559 0.6013
R-squared 0.106733 Mean dependent var 61.78043
Adjusted R-squared -0.063413 S.D. dependent var 122.4708
S.E. of regression 126.2942 Akaike info criterion 12.68615
Sum squared resid 334954.7 Schwarz criterion 12.92809
Log likelihood -159.9199 Hannan-Quinn criter. 12.75582
F-statistic 0.627303 Durbin-Watson stat 2.274475

Prob(F-statistic) 0.648309
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