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The research aimed to know the most important factors that affect the prices of agricultural products
represented by (dates, potatoes and citrus) in Algeria during the period (2000-2015), by estimating the
demand and supply functions of these products using the simultaneous equations model.

The following results were reached:

- The prices of agricultural products are determined according to the market mechanism; that is,
they are subject to the law of supply and demand;

- The most important factors affecting the consumption of agricultural products are the price of the
agricultural product, and the income available for consumption;

- The most important factors affecting agricultural production are the price, cultivated area, and
time variable;

- Prices of agricultural products are affected by both the exchange rate and world food prices.

Key words: price; price policy; export pricing; agricultural price policy; simultaneous equations model.

La recherche visait a connaitre les facteurs les plus importants qui influent sur les prix des produits
agricoles représentés par (dates, pommes de terre et agrumes) en Algérie au cours de la période (2000-
2015), en estimant la demande et I’offre de ces produits 1’utilisation du modele d’équations simultanées.

Les résultats suivants ont éte atteints:

- Les prix des produits agricoles sont déterminés selon le mécanisme du marché; c¢’est-a-dire qu’ils
sont soumis a la loi de 1’offre et de la demande;

- Les facteurs les plus importants affectant la consommation de produits agricoles sont le prix du
produit agricole et les revenus disponibles pour la consommation;

- Les facteurs les plus importants qui influent sur la production agricole sont le prix, la superficie
cultivée et la variable de temps;

- Les prix des produits agricoles sont affectes a la fois par le taux de change et les prix alimentaires
mondiaux.

Mots-clés: prix; politique de prix; prix a I’exportation; politique des prix agricoles; modele d’équations
simultanées.
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System: UNTITLED
Estimation Method: Two-Stage Least Squares
Date: 12/31/19 Time: 12:43
Sample: 1 16
Included observations: 16
Total system (balanced) observations 32
Stacked instruments: (R,*) (S,*) (T,*)

Coefficient Std. Error t-Statistic Prob.
Cc(1) 78.55201 12.55811 6.255083 0.0000
C(2) -0.355027 0.116902 -3.036962 0.0055
C(3) 0.570015 0.025146 22.66793 0.0000
C4) -155.9402 64.29246 -2.425482 0.0228
C(5) 0.626258 0.258253 2.424976 0.0229
C(6) 2.084917 0.450239 4.630693 0.0001
C(7) -9.535744 3.904132 -2.442474 0.0220

Determinant residual covariance125.1496

Equation: P = C(1) + C(2)*Q + C(3)*R
Eqgn specific instruments: P Q C
Observations: 16

R-squared0.988152 Mean dependent var141.4506
Adjusted R-squared0.986329 S.D. dependent var44.97361
S.E. of regression5.258397 Sum squared resid359.4596

Durbin-Watson stat1.678745

Equation: Q = C(4) + C(5)*P + C(6)*S + C(7)*T
Eqn specific instruments: P C
Observations: 16

R-squared0.969376 Mean dependent var136.7934
Adjusted R-squared0.961719 S.D. dependent var18.86405
S.E. of regression3.690830 Sum squared resid163.4667

Durbin-Watson stat2.301359

Estimation Command:

TSLS

Estimated Equations:

P = C(1) + C(2)*Q + C(3)*R
Q = C(4) + C(5)*P + C(6)*S + C(7)*T

Substituted Coefficients:

P =78.552012185 - 0.355027165044*Q + 0.570014933882*R

Q =-155.940216942 + 0.626257827168*P + 2.08491714677*S - 9.53574363126*T
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Heteroskedasticity Test: White

Heteroskedasticity Test: White

F-statisti3.910527
Obs*R-squared10.58593
Scaled explained SS4.187016

Prob. F(5,10)0.0317
Prob. Chi-Square(5)0.0602
Prob. Chi-Square(5)0.5228

Test Equation
Dependent Variable: RESID*2
Method: Least Squares
Date: 12/31/19 Time: 14:09
Sample: 1 16
Included observations: 16

Variable Coefficient Std. Error t-Statistic Prob.
C -837.8494 431.0065 -1.943937 0.0806
Q"2 -0.218069 0.066394 -3.284451 0.0082
Q*R 0.170276 0.060114 2.832539 0.0178
Q 35.37996 11.16324 3.169326 0.0100
R”2 -0.008323 0.002379 -3.499121 0.0057
R -21.53236 8.339305 -2.582033 0.0273

R-squared0.661621
Adjusted R-squared0.492431
S.E. of regression17.85830
Sum squared resid3189.188

Log likelihood-65.06248
F-statistic3.910527

Mean dependent var22.17169
S.D. dependent var25.06643
Akaike info criterion8.882810

Schwarz criterion9.172531

Hannan-Quinn criter.8.897646
Durbin-Watson stat2.784903

F-statistic22.22016
Obs*R-squared15.53394
Scaled explained SS10.93523

Prob. F(9,6)0.0006
Prob. Chi-Square(9)0.0773
Prob. Chi-Square(9)0.2802

Test Equation:
Dependent Variable: RESID*2
Method: Least Squares
Date: 12/31/19 Time: 14:13
Sample: 1 16
Included observations: 16

Variable Coefficient  Std. Error t-Statistic Prob.
C -1.04E-25 7.35E-26 -1.415459 0.2067
pr2 -9.64E-31 1.16E-30 -0.829065 0.4388
P*S -5.96E-30 4.02E-30 -1.480453 0.1893
P*T 4.11E-29 3.60E-29 1.140834 0.2974
P 7.44E-28 5.69E-28 1.307110 0.2390
SN2 -5.39E-30 3.78E-30 -1.426017 0.2038
S*T 8.99E-29 6.54E-29 1.373980 0.2186
S 1.52E-27 1.05E-27 1.443148 0.1991
T2 -3.60E-28 2.82E-28 -1.275270 0.2494
T -1.19E-26 9.25E-27 -1.291340 0.2441

R-squared0.970871

Adjusted R-squared0.927178
S.E. of regression7.23E-29
F-statistic22.22016
Prob(F-statistic)0.000613

Mean dependent varl.64E-28
S.D. dependent var2.68E-28
Sum squared resid3.14E-56
Durbin-Watson stat2.401016
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System: UNTITLED
Estimation Method: Two-Stage Least Squares
Date: 12/31/19 Time: 15:57
Sample: 1 16
Included observations: 16
Total system (balanced) observations 32
Stacked instruments: (R,*) (S,*) (T,*)

Coefficient Std. Error t-Statistic Prob.
C(@) 83.51582 9.377805 8.905689 0.0000
C(2) -0.472558 0.122381 -3.861383 0.0007
C(3) 0.757862 0.193761 3.911321 0.0006
C(4) -270.8878 65.59706 -4.129572 0.0004
C(5) 0.530367 0.363572 1.458766 0.1571
C(6) 3.195676 0.417278 7.658388 0.0000
C(7) -3.000851 4.290567 -0.699407 0.4908

Determinant residual covariance23248.20

Equation: P = C(1) + C(2)*Q + C(3)*R
Eqn specific instruments: P Q C
Observations: 16

R-squared0.430172 Mean dependent var99.20187
Adjusted R-squared0.342506 S.D. dependent var17.56601
S.E. of regression14.24357 Sum squared resid2637.432

Durbin-Watson stat1.617485

Equation: Q = C(4) + C(5)*P + C(6)*S + C(7)*T
Eqgn specific instruments: P Q C
Observations: 16

R-squared0.991992 Mean dependent var280.4110
Adjusted R-squared0.989990 S.D. dependent var137.8955
S.E. of regression13.79611 Sum squared resid2283.990

Durbin-Watson stat1.480232

Estimation Command:

TSLS

Estimated Equations:

P =C(1) + C(2)*Q + C(3)*R
Q =C(4) + C(5)*P + C(6)*S + C(7)*T

Substituted Coefficients:

P =83.5158198726 - 0.472558459796*Q + 0.757861865421*R

Q =-270.887788103 + 0.530366787912*P + 3.19567561819*S - 3.00085064259*T
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Heteroskedasticity Test: White
Heteroskedasticity Test: White F-statistic1.163346 Prob. F(9,6)0.4425
Obs*R-squared10.17126 Prob. Chi-Square(9)0.3368
F-statistic0.597969 Prob. F(5,10)0.7031 Scaled explained SS2.100962 Prob. Chi-Square(9)0.9898
Obs*R-squared3.682684 Prob. Chi-Square(5)0.5959
Scaled explained SS1.724900 Prob. Chi-Square(5)0.8857
Test Equation:
Dependent Variable: RESID"2
Test Equation: Method: Least Squares
Dependent Variable: RESID/2 Date: 12/31/19 Time: 16:17
Method: Least Squares Sample: 1 16
Date: 12/31/19 Time: 16:16 Included observations: 16
Sample: 1 16
Included observations: 16 Variable Coefficient ~ Std. Error t-Statistic Prob.
Variable Coefficient  Std. Error t-Statistic Prob. c 4831.676  4316.458 1.119361 0.3058
pr2 0.278773 0.239081 1.166017 0.2879
C -242.8397 371.8806 -0.653004 0.5285 P*S 0.341041 0.278846 1.223045 0.2672
Q*R .0.139930 0.137768 -1.015693 0.3337 P -78.58891 64.38619 -1.220586 0.2680
0 1.616856 4.878464 0.331427 0.7472 Sn2 -0.010236  0.117007 -0.087478 0.9331
RA2 0.100506 0.109619 0.916868 0.3808 S*T 0.372713 2.354688 0.158285 0.8794
R 1130756 8123838  0.139100  0.8921 S -30.43107 37.63320  -0.808623  0.4496
T2 -5.453326 12.42702 -0.438828 0.6761
R-squared0.230168 Mean dependent var143.2096 T 331.2941 401.7239 0.524681 0.4411
Adjusted R-squared-0.154748 S.D. dependent var176.1886
S.E. of regression189.3309 Akaike info criterion13.60487 . R-squared0.635704 Mean dependent var110.3638
Sum squared resid358462.0 Schwarz criterion13.89459 Adjusted R-squared0.08926o S'D.' de_pende_nt yar97.68243
- . . S.E. of regression93.22100 Akaike info criterion12.17699
Log likelihood-102.8389 Hannan-Quinn criter.13.61970 . -
L . Sum squared resid52140.93 Schwarz criterion12.65986
F-statistic0.597969 Durbin-Watson stat2.404351 S - .
Prob(F-statistic)0.703121 Log Ilkellh_oo_d-87.4159S Hanna_n-Qumn criter.12.20172
F-statistic1.163346 Durbin-Watson stat2.251480
Prob(F-statistic)0.442485
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System: UNTITLED

Estimation Method: Two-Stage Least Squares

Date: 12/31/19 Time: 17:23
Sample: 1 16
Included observations: 16

Total system (balanced) observations 32
Stacked instruments: (R,*) (S,*) (T,*)

Coefficient Std. Error t-Statistic Prob.
Cc(1) 78.64348 16.75662 4.693277 0.0001
C(2) -0.596012 0.388453 -1.534321 0.1375
C(3) 0.883811 0.271504 3.255240 0.0032
C(4) 276.6306 81.82442 3.380782 0.0024
C(5) -0.672640 0.293840 -2.289141 0.0308
C(6) -1.604526 0.694910 -2.308969 0.0295
C(7) 22.89456 3.818882 5.995095 0.0000

Determinant residual covariance23084.22

Equation: P = C(1) + C(2)*Q + C(3)*R

Eqgn specific instruments: P Q C
Observations: 16

R-squared0.900082
Adjusted R-squared0.884710
S.E. of regression14.94176
Durbin-Watson stat1.157031

Equation: Q = C(4) + C(5)*P + C(6)*S + C(7)*T

Mean dependent var149.7984
S.D. dependent var44.00547
Sum squared resid2902.330

Eqgn specific instruments: P Q C
Observations: 16

R-squared0.963123
Adjusted R-squared0.953904
S.E. of regression13.13662
Durbin-Watson stat1.032900

Mean dependent var170.5847
S.D. dependent var61.18586
Sum squared resid2070.849

Q =276.630560248 - 0.672640160873*P - 1.6045256138*S + 22.8945577996*T

Estimation Command:

TSLS

Estimated Equations:

P = C(1) + C(2)*Q + C(3)*R
Q = C(4) + C(5)*P + C(6)*S + C(7)*T

Substituted Coefficients:

P =78.6434840124 - 0.596012191605*Q + 0.883811206275*R
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Heteroskedasticity Test: White

Heteroskedasticity Test: White

F-statistic0.355061 Prob. F(9,6)0.9209
F-statistic5.241437 Prob. F(5,10)0.0127 Obs*R-squared5.560164 Prob. Chi-Square(9)0.7830
Obs*R-squared11.58099 Prob. Chi-Square(5)0.0410 Scaled explained SS2.978962 Prob. Chi-Square(9)0.9651
Scaled explained SS14.87956 Prob. Chi-Square(5)0.0109
Test Equation:
Test Equation: Dependent Variable: RESID"2
Dependent Variable: RESIDA2 Method: Least Squares
Method: Least Squares Date: 12/31/19 Time: 17:47
Sample: 1 16

Date: 12/31/19 Time: 17:46
Sample: 1 16
Included observations: 16

Included observations: 16

Variable Coefficient Std. Error t-Statistic Prob.

Variable Coefficient  Std. Error t-Statistic Prob. c -15593.49 86375.46 -0.180531 0.8627

pr2 0.165139 0.442182 0.373464 0.7216

¢ 1073553 1065599~ 1.007465 ~ 0.3375 P*S -0.719432  5.425356 -0.132606 0.8988

Q*R -1.196538  0.398311 -3.004026  0.0133 P 88.09180 686.8941 0.128247 0.9021

Q -78.15860  30.16127 -2.591356  0.0269 sn2 -0.674617  2.988344 -0.225749 0.8289

R"2 0.402242 0.150047 2.680767 0.0231 S*T 9.137662 57.08290 0.160077 0.8781

R 62.22136 17.77075 3.501336 0.0057 S 198.7369 1059.409 0.187592 0.8574

T2 24.85980 118.5248 0.209744 0.8408

R-squared0.723812 Mean dependent var176.4939 T -775.4520 7631.803 -0.101608 0.9224

Adjusted R-squared0.585718 S.D. dependent var359.6317

S.E. of regression231.4761 Akaike info criterion14.00683 R-squared0.347510 Mean dependent var124.7383
Sum squared resid535812.0 Schwarz criterion14.29655 Adjusted R-squared-0.631224 S.D. dependent var177.8102
Log likelihood-106.0546 Hannan-Quinn criter.14.02166 S.E. of regression227.0981 Akaike info criterion13.95781
F-statistic5.241437 Durbin-Watson stat2.191325 Sum squared resid309441.4 Schwarz criterion14.44068
Prob(F-statistic)0.012745 Log likelihood-101.6625 Hannan-Quinn criter.13.98254
F-statistic0.355061 Durbin-Watson stat2.764222

Prob(F-statistic)0.920865
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Dependent Variable: INDEX_MOQOY_P
Method: Least Squares
Date: 02/20/20 Time: 13:17
Sample: 2000 2015
Included observations: 16

Variable Coefficient  Std. Error t-Statistic Prob.
LINFLATION -0.162853  1.329858 -0.122459 0.9046
TAUX_CHANGE 1.233303 0.286983 4.297470 0.0010
INDEX_PRIX_M 0.339345 0.052922 6.412188 0.0000
C -26.89233 23.22852 -1.157729 0.2695

R-squared0.859826
Adjusted R-squared0.824782
S.E. of regression8.562179

Mean dependent var118.7000
S.D. dependent var20.45479
Akaike info criterion7.344904

Schwarz criterion7.538052
Hannan-Quinn criter.7.354795
Durbin-Watson stat2.614710

Sum squared resid879.7309
Log likelihood-54.75923
F-statistic24.53589
Prob(F-statistic)0.000021

Estimation Command:

LS INDEX_MOY_P LINFLATION TAUX_CHANGE INDEX_PRIX_M C

Estimation Equation:

INDEX_MOY_P = C(1)*LINFLATION + C(2)*TAUX_CHANGE + C(3)*INDEX_PRIX_M + C(4)

Substituted Coefficients:

INDEX_MOY_P =-0.162852508977*LINFLATION + 1.23330272795*TAUX_CHANGE + 0.339345265709*INDEX_PRIX_M -
26.8923306179
Dependent Variable: INDEX_MOY_P
Method: Least Squares
Date: 02/20/20 Time: 13:19
Sample: 2000 2015
Included observations: 16

Variable Coefficient  Std. Error t-Statistic Prob.

TAUX_CHANGE 1.235382 0.275414 4.485545 0.0006
INDEX_PRIX_M 0.335866 0.042926 7.824337 0.0000
C -27.12014  22.25945 -1.218365 0.2447

R-squared0.859650
Adjusted R-squared0.838058
S.E. of regression8.231414
Sum squared resid880.8302
Log likelihood-54.76923
F-statistic39.81295
Prob(F-statistic)0.000003

Mean dependent var118.7000
S.D. dependent var20.45479
Akaike info criterion7.221153

Schwarz criterion7.366014

Hannan-Quinn criter.7.228571

Durbin-Watson stat2.579201

Estimation Command:

LS INDEX_MOY_P TAUX_CHANGE INDEX_PRIX_M C

Estimation Equation:

INDEX_MOY_P = C(1)*TAUX_CHANGE + C(2)*INDEX_PRIX_M + C(3)
Substituted Coefficients:
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INDEX_MOY_P =1.23538152735*TAUX_CHANGE + 0.335866410967*INDEX_PRIX_M - 27.120135548

222



