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A standard study of the impact of global prices of basic foodstuffs on the food
gap in Algeria, during the period (2001-2021)
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Abstract :

This study aimed to measure the impact of fluctuations in global prices of basic foodstuffs on the
food gap in Algeria during the period (2001-2021), and to achieve the objective of the study; The
(ARDL) methodology was relied upon, and this study concluded that an increase in food exports by
1% leads to a decrease in the food gap growth rate by 18.61%. As for the basic global food price
index; It had a positive and significant effect at a significant level of 5%. When the global price index
of basic foodstuffs increased by 1%, this would lead to an increase in the food gap growth rate by
0.15%.
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(ADF) jla! plusuaty syl Ol Sus-gll yldor jlasl il 1(04) o3y Jgud!
UNIT ROOT TEST RESULTS TABLE (ADF)

Null Hypothesis: the variable has a unit root

At Level

FG X M cp
With Constant t- - - - _
Statistic  1.3959  0.6352 24319 1.3342
Prob. 05714 08514 0.1396 0.6046

n0 n0 n0 n0
With Constant & t- - - - -
Trend Statistic  2.2323  2.7227 2.04581 1.8948
Prob. 0.4562 02333 05583 0.6390
n0 n0 n0 n0
Without Constant & t- - 2.8733 - 0.9139
Trend Statistic  1.0999 0.4081

Prob. 02401 09985 05303 09006
yoll) no no no

At First

Difterence

dFG)  dX)  dM)  dCP)

With Constant t- - - - _
Statistic  2.1754 54199 06.1658 6.3737
Prob. 0.2188 0.0001 0.0000 0.0000

n 0 FekH FekH FekH
With Constant & t- - _ _ _
Trend Statistic 21489 5.6106 5.4950 6.2917
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0.4992 00003 0.0003 0.0000

Prob.

Heese

Heee

e

n0

-

Without Constant &

22177 62450 6.2450 6.2450

Statistic

Trend

0.0278 0.0000 0.0000 0.0000

Prob.

e

e

e

Hk

Notes:

a: (¥)Significant at the 10%, (**)Significant at the 5%; (***) Significant at the 1% and

(no) Not Significant

b: Lag Length based on SIC
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(Eviews. 13) iy olr 2 - yiaabl
Akaike Information Criteria (top 20 models)

(ARDL) 734 § <l sus wpu (02) 3,

c¢: Probability based on MacKinnon (1996) one-sided p-values.

6.54
6.52
6.50
6.48
6.46
6.44
6.42

(Eviews. 13) iy olr 2 - yiaabl
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(ARDL Bounds Test) jlzs1 mis :(05) o3y Jsud!
ARDL Bounds Test

Null Hypothesis: No long-run relationships exist

Test Statistic Value K

F-statistic 8385147 3

Critical Value Bounds

Significance [0 Bound 11 Bound

10% 2.01 3.1

5% 245 3.63
2.5% 2.87 4.16
1% 3.42 4.84

(Eviews. 13) maly ole# bbby Sl e slazeVU oWl shis] e 2 pokaall
Joglall Jr 1 cslae g gl (06) @3y Jgud!
Long Run Coeflicients

Variable Coetticient Std Error t-Statistic Prob.
X -18.615772  3.774045 -4.932578 0.0001
M 0.140190 0.385165 0.363973 0.7194
cpP 0.156716 0.064911 2414317 0.0245

(Eviews. 13) wiy ol Je slazsVU iUl slite] (a2 ybaald
Jor 8pad B s il 1(07) @By Joudr!
ARDL Cointegrating And Long Run Form

Dependent Variable: FG
Selected Model: ARDL(4, 2, 3, 3)

Cointegrating Form

Variable Coefticien Std Error t-Statistic Prob.

t
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15

10

10

15

N

DFG(-1))
DFG-2))
DFG(-3))
D(X)
D(X(-1))
DM)
DM-1))
DM(-2))
D(CP)
D(CP-1))
D(CP-2)

CointEq(-1)

1.371239
-0.670619
0.531583
-5.673199
16.257981
0.331735
-1.972988
1.549195
0.450579
0.140828
0.503113
-0.928480

0.203083
0.173592
0.152392
6.389875
7.488612
1.296993
1.250955
1.030395
0.185650
0.263520
0.253070
0.171485

6.752097
-3.863199
3.488257
-0.887842
2171027
0.255772
-1.540247
1.503496
2388435
0.534411
1.988036
-5.414352

0.0000
0.0008
0.0021
0.3842
0.0410
0.8005
0.1378
0.1469
0.0259
0.5954
0.0594
0.0000

Cointeq = FG - (-18.6158"X + 0. 1402*M + 0.1567*CP )

(Eviews. 13) wby ol Je slazsVU iUl slie] o 2 yaald

— CUSUM

W10 1083185 07 8190 21-

5% Significance

14
12
10
08
0.6
04
02
0.0
0.2
04

B 10 11 2 13 14 15 16 17 18

—— CUSUM of Squares
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(Eviews. 13) miy olr 2 @ ykaal

(Diagnostics Teste) inasidl Syl wits :(08) o3y Jgud)

oYLy Lo il oY) o
Serial Correlation 1.4083 02712
(LM test)
Heteroskedasticity 0.8202 0.6487
(Breusch-Pagan-
Godfrey)
Ramsey RESET Test 0.5210 0.4784

(EVIDC'WS. ]3) cﬁbj CJL’-JS'- L;& bL«J&Yb u_\..b-u‘ J\J&l o Z).L.G.L\
Normality(Jarque-Bera) gl ggysd) jbzs :(05) o3y JS20

10
Series: Residuals
Sample 200351 202151
8 Observations 37
Mean -0.037449
6 Median 0.455198
Maximum 7.996506
Minimum -11.26582
4 Std. Dev. 4162303
Skewness -0.386405
2 Kurtosis 3.140251
Jarque-Bera 0.951063
0 - - Probability 0.6215550
-10 -5 0 5 10

(Eviews. 13) iy olr 2 yiaabl
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