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ARDL Bounds Test

Date: 08/23/22 Time: 01:29
Sample: 1991 2018
Included observations: 28

Null Hypothesis: No long-run relationships exist

Test Statistic Value k

F-statistic 6.411327 3

Critical Value Bounds

Significance 10 Bound 11 Bound

10% 2.37 3.2

5% 2.79 3.67

2.5% 3.15 4.08

1% 3.65 4.66

Test Equation:

Dependent Variable: D(PRD)

Method: Least Squares

Date: 08/23/22 Time: 01:29

Sample: 1991 2018

Included observations: 28
Variable Coefficient Std. Error t-Statistic Prob.
D(AAR) 1.204846 2.527780 0.476642 0.6385

AP 5835486. 7727465. 0.755162 0.4585
C 3142355. 14371792 0.218647 0.8290

AAR(-1) 3.489210 2.509010 1.390672 0.1789
RFA(-1) 21234.18 32730.04 0.648767 0.5235
ALB(-1) 2.978583 8.614176 0.345777 0.7330
PRD(-1) -1.276614 0.244695 -5.217170 0.0000

R-squared 0.606460 Mean dependent var 1585903.

Adjusted R-squared 0.494020 S.D. dependent var 17370004

S.E. of regression 12355682 Akaike info criterion 35.70945

Sum squared resid 3.21E+15 Schwarz criterion 36.04250

Log likelihood -492.9323 Hannan-Quinn criter. 35.81127

F-statistic 5.393627 Durbin-Watson stat 1.838616

Prob(F-statistic) 0.001653
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ARDL Cointegrating And Long Run Form

Dependent Variable: PRD

Selected Model: ARDL(1, 1, 0, 0)
Date: 08/23/22 Time: 01:37

Sample: 1990 2019
Included observations: 28

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(AAR) -0.303931 1.789150 -0.169875 0.8667
71975.91286
D(RFA) 317314.029872 4.157086 0.0004
D(ALB) 3.925327 9.633870 0.407451 0.6878
1627457.759 10651416.084
D(AP) 473 380 0.000000 0.0000
CointEq(-1) -1.457218 0.180824 -8.058752 0.0000
Cointeq = PRD - (2.2867*AAR + 63061.6830*RFA + 0.7600*ALB +
8477737.9709*AP -15898055.6108 )
Long Run Coefficients
Variable Coefficient Std. Error t-Statistic Prob.
AAR 2.286671 1.444607 1.582902 0.1284
63061.68302
RFA 0 17246.649443 3.656460 0.0015
ALB 0.760023 5.548426 0.136980 0.8924
8477737.970 5278903.8000
AP 882 51 1.605966 0.1232
15898055.61 8173402.5302
C 0814 86 -1.945096 0.0653
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Heteroskedasticity Test: ARCH

F-statistic 0.004417 Prob. F(1,25)
Obs*R-squared 0.004770 Prob. Chi-Square(1)

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.593324 Prob. F(2,19)
Obs*R-squared 1.645947 Prob. Chi-Square(2)

04 P:b 3 !
0.9475
0.9449

05 ('3) 3 |
0.5624
0.4391
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Resumé :

Cette étude vise a déterminer I'impact des réformes économiques sur la performance du
secteur agricole en Algérie, et elle a inclus I'évolution historique de ces réformes depuis
l'indépendance jusqu'a nos jours, dans sa partie analytique 1’étude s’est concentré sur la
période d’application du Programme nationale de développement agricole et de renouveau
agricole et rural (2000-2019).

Quant a la partie standard, nous avons étudié I'effet des deux politiques sur la production des
céreales, en utilisant le modéle autorégressif des écarts temporels distribués retardés (ARDL).
Les résultats obtenus indiquent qu'il existe un effet direct significatif a court terme des
réformes économiques sur la performance du secteur agricole en Algérie et a long terme aussi,
cela nécessite un développement a ces programmes.

Mots clés : secteur agricole, les réformes économiques, la performance, le Programme
nationale de développement agricole, le renouveau agricole et rural.
Abstract :

This study aims to determine the impact of economic reforms on the performance of the
agricultural sector in Algeria, and it has included the historical evolution of these reforms
from independence to the present days, in its analytical part the study is focused on the
application of the National Program for Agricultural Development and Agricultural and Rural
Renewal (2000-2019).

As for the standard part, we studied the effect of the two policies on the production of cereal,
using the autoregressive model of delayed distributed time differences (ARDL). The results
obtained indicate that there is a significant direct effect in the short term, and in the long term,
this requires the development of theise programs.

Keywords : agricultural sector, economic reforms, performance, the National Agricultural
Development Program, agricultural and rural renewal.



