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Abstract:

This project aims to develop an overarching framework to handle the problem of the
increasing demand for wheat as a result of the huge population growth in Algeria; the challenging
problem which arises in this case is the widening gap between the volume of production of wheat
and the volume of consumption. As it was a necessity for Algeria to cover this gap through the trend

to import wheat from the outside world.
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In order to demonstrate this, we will rely on the inductive approach through standard
modelling of demand for wheat in Algeria to determine the level of consumption as well as the needs
of the Algerian market, and this allows the development of long-term plans to enhance the
production capacity of this product and reduce the volume of imports.

Within this study, we found that the sector of agricultural in Algeria witnessed during the
study period several programs, reforms and laws characterized by instability and inefficiency. This is
due to the lack of a long-term strategy that enables the sector to emerge from its crisis.

Keywords: demand, determinants, production, import, standard modelling.
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189998,7 2,6 32831,1 | 7,55 | 2004 | 146204 | 0,615 23783 4,773 | 1988
229805,6 2,2 33288,44 | 7,75 | 2005 | 172905 | 1,15 24409 487 | 1989
254318,7 2,6 33777,92 | 7,85 | 2006 22156 0,755 | 2591237 | 5,16 | 1990
274711,6 2,73 34300,08 | 8,05 | 2007 | 336206 1,8 | 2655433 5 1991
320231,8 1,6 34860,72 | 83 | 2008 | 409081 1,75 | 27181,09 | 53 1992
283737,1 3,56 35465,76 | 8,55 | 2009 | 442376 1,1 | 2778626 | 5,7 1993
3344933 2,9 36117,64 | 8,75 | 2010 | 540953 | 0,715 | 2836225 | 6,007 | 1994
3943952 2,8 3681956 | 8,95 | 2011 | 714538 1,5 289043 | 597 | 1995
4314982 34 37565,85 | 9,45 | 2012 | 89968,1 | 2,98 | 2941142 | 6,011 | 1996
4342343 3,6 38338,56 | 9,85 | 2013 | 957193 | 0,67 | 29886,84 | 6,05 1997
440479,1 1,9 39113,31 10 2014 | 959261 22 | 3033573 | 6,15 1998
4188983 2,6 3987153 | 10,2 | 2015 108066 1,47 | 3076561 | 6,1 1999
428675,6 1,9 40606,05 | 10,85 | 2016 | 135570,6 | 0,76 | 31183,66 | 6,15 | 2000
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-4.918 -3.603 -0.490 2.295 QW
-3.424 -3.498 -2.180 0.0085 PO
-4.877 -4.995 -1.956 -0.570 IN
-5.539 -7.169 -1.198 -1.865 PW
-4.296 -3.670 -4.309 -3.661 %1 Gyiun Lic Ayl doyall
-3.568 -2.963 -3.574 -2.960 %5 (Syiun Lie Aoyl Aogall
-3.218 -2.621 -3.221 -2.619 %10 Sgiumn Jis Ayl dayall
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FPE Akaike Schwartz | Hannan-Quinn | sl 450
6.27e-0.7* -2.9450%* -2.0021* -2.6497* P=1
9.38e-0.7 -2.6124 -0.9151 -2.0808 P=2
1.15e-0.6 -2.6004 -0.1487 -1.8325 P=3
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Prob %54 = Wilasyl Eigen Value Slemio
Critical Value | Test Statistic Jels!
A trace Value
0.0231 47.8561 51.2603 0.6680 r=0
0.5528 29.7970 18.1792 0.3222 r<i
0.6351 15.4947 6.5106 0.1877 r<2
A Max-Eigen Value
0.0089 27.5843 33.0810 0.6680 r=0
0.5806 211316 11.6685 0.3222 r<i
0.5827 14.364 6.2396 0.1877 r<2

Eviews 8 meliy (e slexe¥l cnimLdl slae| (o 154l

(EUCM) wuall pé Unsedl mamsas zdgad i ki :(05) Jou!

QWalsdl pasll
variable coefficient Std.Error T.Statistic Prob.
Constant 0.233896 0.065726 3.543577 0.0006
&Wt—’l 0.499766 0.199536 2.504645 0.0139
w1 0.066969 0.024885 2.691119 0.0084
ANt-1 -0.013630 0.072025 -0.189243 0.8503
pOrt-1 -1.507335 0.558180 -2.700445 0.0082
Qwt-1 -0.198881 0.072526 -2.742206 0.0073
PWt-1 -0.099412 0.07419 6.73777 0.0277
INt-1 0.029913 0.11401 -1.31921 0.1445
POt-1 0.215755 0.13689 -7.92474 0.0370
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R- AdjR- F- Prob | SE Regression S.D Dependent D-w
Squared

Squared Statistic
0.3420 | 02049 | 2.4951 | 0.05 0.0941 0.1056 1.88

e

Eviews 8 mabiy (de slexe¥ly iUl slae] (0 2 yiuall

S ol (e B ygiud | AeSTN 22 AT
(1985-2016) 5 il

e

o a -

T g L g

e

uLC- JLALCYL :,.\.,a.U

"FAO " :olily

BAL M5 5l 3 edd! gLl yglas :1 JSCAUI
(1985-2016) J5is. il5

"FAO ":abile e slaxe¥l ¢ yuuall

12
3
-J_“‘/ a4 _/""_/
_\/- ' _'___,,“/-F—""'FF-F_
10000 —
-
Llelie] e
— it — gt
5 ] . ] - R R S W b B A o b
A P o P R P B P D P e e e R R L L T
i gl ] el

ol a4 JSAd)

(1985-2016) il cpo ASLiud | 2aSI1 23 JS2I

2016-1985,

«FAO«: bl (de sleie¥l ¢ juuall

« FAO« bl (e sleae¥l @ yuuall

436




Sl & medll e calladl Silsaml AaliBy Bl 2l

#2016 -»1985 s Aaall UM

aiid) JelStl puilaga sLasl:(1) gzl

Date: O1/02/19 Tirme: 1443

Sample (adjusted 1987 2016

INncluded observations: 20 after adjustments
Trend assumption: Linear deterministic trend
Series QWS 1M PO P

Lags interval (in first differences) 1 tao 1

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace O.05
Mo of CE(s) Eigenvalues Statistic Critical Walue Prob. ==
Fromne > O.553027 S1. 26031 AT.8561= O.o0Z231
At most 1 0. 3220233 18 17925 29 F9FO7F o.s5528
At most 2 o 187782 5. 510679 15 49471 06351
At most = 000295 O.2F 1071 Z. 8541465 O.5025

Trace test indicates 1 cointegrating egnis) atthe 0.05 laevel
* denotes rejection of the hypothesis atthe 0.05 level
==plackKinnon-Haug-Michelis (1999} p-values

Unrestricted Cointegration Rank Test (Maxirmurm Eigenvalus)

Hypothesized Max-Eigen o005
Mo of CE(s) Eigenvalues Statistic Critical Wwalue Frob ==
rlone = 0553027 22051065 27T.55434 O.0059
At most 1 0. 322233 11 . 66857 21 . 13162 0. 5806
At most 2 oO.I8TTFe= 5.239609 14 26450 05827
At most =2 O 002995 O 271071 2841456 0O.s8026
Max-sigenvalues test indicates 1 cointegrating egnis) at the 0.05 lewvel
= denotes rejection of the hypothesis at the 005 level
=mMackinnon-Haug-Michelis (1999) p-valuses
Eviews 8 &AL!).! Q\:-)_za :JMJ.‘
slag¥l doys s :(2) 3=l
VAR Lag Order Selection Criteria
Endogenous variables: QW PW I PO
Exogenous variables: C
Date: 01/02/M19 Time: 15:09
Sample: 1985 2016
Included observations: 29
Lag Logl LR FFE A H
o -r4 05799 [ o.002559 5.383310 5 571902 5. 442375
A B2 7032286 226. 3644 B5.27e-07F" -2.94509.4% -2.002Z2121F -2.6497F 7O~
2 T2.85034 15.41582 9.28e-07 —2.6124327 -0.915104 —Z2.0280554
3 89 70598 AT 46278 1.15e-06 -2 6004132 -0 148710 —1.8322570
* indicates lag order selected by the criterion
LR: seguential modified LR test statistic (each test at 5% level)

FFE: Final prediction error

Al Akaike information criterion

S Schwarz information criterion

HCQ: Hannan-CQuinn information criterion

Eviews 8 zaliyy clayiea syl
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C Sesidual Serial Correlation LM T,
I Hypothesis. Nno serial correlston .

te: O1/03/19 Time: 16:33

rmple: 1985 2016

Iuded observaltions: 20

-A0S LrA-Stat Pros
1 S 086372 0 9463
2 22 03009 O . 1a22
2 10.59a37 o s338
-3 =20.60212 O 1943
s 14 276501 0 5826
L= S 892835 os7T22
7 I19.80a6562 02297
a 11 .828a47 O 7560
o Saz2asgs O 8939
10 T EeaBsS2 0 9532
T 3 S<41709 0 9995
=2 . 7=2s81 O s925

POs from chi-square with 16 orf

Eviews 8 zaliy cilayiea 1 yiuall

Date: 01/02M19 Time: 16:40

Sample: 1985 2016

Included ocbservations: 20

Vector Error Correction Estimates

Date: OO0 I9 Time 1632

Sample (aagjusted) 1987 2016
INncluded ChHBOrvatons 20 aftor adjustrmior
BIaNGRraA @IOrS in () A t-atatistcs n ()

Coinmtegratng Eq

CoimEql

QWIi-1)

wac-1)

O

PWie-1)

<

1. 000000

-0 150407
(0. 11401)
-1 21921}

-1 084848
(0. 12689)
-7 92a7a)

0 499859
(O O7419)
(6. 73777)

-0 004989

Error Correction

ODawW)

CoimEqQT

DaQawWe-1»

DOorNC-T)

OFPOC-1))

O WwWe-1))

-0 198881
(0. O0O7253)
-2 7422

0. 4299766
(0. 19954)
1 2 s0ass)

-0 013630
(0 O7202)
-0.18924)

-1.SO0733S
(O SS818)
-2 70045)

0. 066960
(0. 02489)
(2693123

0 232904
(0. 06573)
{3 sa358)

R-squarea
Ay R-squared

Log Hxenunocoa

A DI O AT
Schrwarz SC
Meoan dopencent
S0 ge naent

-1 430262
O 111902
O 10567

ol aue jlas :(5) gl

WEC Residual Heteroskedasticity Tests: Mo Cross Terms (only levels and squares)

Joint test:
Chi-=sqg df Frob.
102.0725 100 0.4236
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Jarque Bera jLas| &l :(6) 3=l

8
Series: Residuals
7 Sample 1987 2016
Observations 30
6 -
Mean 1.76e-17
5 Median -0.015227
Maximum 0192727
4 Minimum -0.141009
Std. Dev. 0.076603
3 Skewness 0505759
Kurtosis 2825594
2 -
Jarque-Bera 1316982
14 Probability 0.517632
0 |
-0.15 -0.10 -0.05 0.00 0.05 0.10 015 0.20
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Inverse Roots of AR Charactenstic Polynomial

-05

-1.0

-1.5 T

T
-1.5 -1.0 0.5 (e ]
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1 CNES: Projet de Rapport sur la Conjoncture de Scond Semestre 1996, Mai1997, p24.
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.03, 2012,

4 Zakia belogbi: ['Algérie depuis Iindépendance, Esquisse d'un modéle macro-
économétrique, thése de doctorat en science économique, paris, 2004, p156.

1040 2000, ples «a350ly aill 3l 5l (IS sLatd ¥l galis 19,59 39l plus-5
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