Menoufia J. Agric. Economic & Social Sci. Vol. 7 May: - (2022)

MENOUFIA JOURNAL OF AGRICULTURAL ECONOMIC
AND SOCIAL SCIENCES

https://mjabes.journals.ekb.eg/
ALl dalill Joall o) 50 Aaall gilill Ao padl) alladl o) 50 acall il dd y
ARDL Model 4s jgall cilgUadd AN sy g3 gad
Sl lasds Jlan dana -dgana ads cpall Z3a AA L e Giaa ad) )

gl daals Aol A el SLaBY) and

Received:. Accepted:

¢ dal) adlda
=0 aeall Lggle satall (dal) i 2 6 L Lagh < glaT Agallall 5 jlal) dadaia 8 sliac 1 Jall i e

Jsalls A jlie o)y 3 acall dasally Galle eI o 1 Y deaiiall Jsall o) LaS el dalall Gy 3 53U 85 ey
Lagh allall i i) 8 51 1) Y1 m il pall Sl 5 ppnall g 8amall Y g g 5531 alas¥) i) Capm Al
DT (Y E M say o Ay Apaaliy W50 e 0T VY V1 E YN a8 a8 dagiey peal) Gl ady
Al g clendll acd) puad¥) acall 5 A o Gl Gty (Y09 11990 ) 3l JOA G il e 94)) 00 ¢
S ) z3sal alatinly Leldl) Jsall ey 50 Jaall alill e dasiial) Jsall (quaill s adaill s dgatl)
Galle 40l dpnail) dpaa’yl cld Jsally dualall il Jidas e iadl adie) s ¢(ARDL Model 4e ) sall cleUad
YU oY) AV il e ay asadll dng Lo dte il dle dbiay el )l peall duill
A ade o Wiad daali (e 430 A S sl Lgs (ST dae all J gall (5 S (e el dlaidl &5 s (3 LG el

gaal (o geiliil Jaa il o Canall iy Qs JYA (e e paldll o)) e all Al i ) Aluibus

el Ul dad e padVI el el )l acall il o il JelSall alall 23 sail) il Caniasf .
@5 Ae ) sall lelagdl I jlasid Jil) 73 saill G el 5 g shall cpmaall 3 3l Joall el ) 30
o sina o Baay At ) 3 slasal) Aaall gull) o as e s s ARDL(L, 2) &l (e OIS o
Ladiiall Jsall pmalacall il J W) LA o LS o(ali yuaiaS) Adlad) 5 il 8 4 e jig Ll
il LS canl g o) 5yl g Adlal) dgia 30 5l 8 daeldl) Joall el 3l Aol il dad e i
Ssas e 2S5 A el s s el U gina IS i) Uadd) mpmaal Jalra (o Ul gt lolas il
=)ol ) i) dad s pmd¥l acall (5 e (sl Jysh ) 535 @l yidie JalS5 48N

¢ yidiall JalSl) A8Mle 4 sina < o sl Jae Asalill Jall (g A1 50 S Aluaadill Y slaall il Coniza gl
oLl Sy Jsall @l (e A 5 JST A Al (5 e G gaall dasha 0153

sl el Aaall il dad e pmd¥) dlall el ) ) aedll @l i dana o i) Cona gl
e A s AN Jsall ey ey il all Jae Al Jpall Gand 5 LEY) Al Ciela Al
DA Lg ded ) gl aes Cun e Ladial) J5all (5 58 2my allall il 8 Ciels 15 el 3l acall
(Y2490 5l

Jsall 8L o U gl U 4 Cona ol 38 callad) e ally Ul i ol ) Gl ) gall (any of il Cania sl m
L s 5 i) 28 sl el (i 5 e 5l 358 DA gy oo )50 acall @lld Aaf Cum (e 5 AY) Al
& Lealady SO Adll 2ualll Jgall acall el o SAL paall s ol g Ll S5 il 5 Lisa o1 5S 5 LS i



Seddik.l et al.;

Jsall el e pudi ) Gl aal 55 8 5 AY) L) L pulas e 35y o)) ) Leelail ae s auas
Al el e el o) )3l acall Al el ) 4

I YT 23 a8 e ) QL )i sl Jsall ee 3l laal) il ¢ pnad el ;AN clalsl

Ayl cladll acd ojsa al g ) il e
(=100 el s o)Xl mal 5y aca g e )l Ay sull
el e g il Al of i e i e Sl sadias
Glasiidl e (adly Ll o )BT (e ST dplay) U
¥l el acall Ll dul sl Jsli s Al
lele ads Al Al ol e Gl all Jae dadiial) Jsall
Aie) dudle el ol aall Leadlid ) 535 Camy Ll
@i Jsall el o LS oY+ )4 ) 990 ) 5 il 0 Al
Al L IS i de) )3l g Uail adial) acall dad Jaus sie of b
38 PR el ool aeall dad Jleaa) 0 %0 sy
o gl Gl Aeds el Aptl) Bpadl e a L Ayl
e eyl Jsall @l il oJsall Gl sabaBV) (<))
— Ll = ld - daodl - oY) e A
— sl — Al S8 — Lisn) — Xl — 1S ik S

i — it S5 LS ol

cdadiall

Lalladl 3l dakiie 8 liacl Jsall il

pedll Lo siall (addll cans 25 (A Lein Lad S
sl o LS el dalal) i3l LB Wy Ly el 30
e aeall Al Gdle oY) o JIF Y deaial
Y s s Sy Jial Cua Aalil) Jsally 4 lae
G e Q) dY e il Gl Cpeall s asiall
sm A o Jaus iy aeall Glld ady Led allall (s )
G% dnes daaalis W Jble 0 VY Ve VY
5l JNA sl e 96)) (9% € QYT (05T E L say
DSAL sl (1) Jsas mase s LS (Y014 20440
Cun i ¥l acall el ey Lo i dadital Jsal) o
o,BY 1l il el )30 aeall dad (meds ) i)
il Jgall ilaaiia (adYl dallall 5l e Al
B I o B Lt N P

(1990:2019) 5 51 & ¥ 93 & gelally Aaal) 130 ac 2l Aagh Janu i 2(1) Jsta

. 5\.,\:«&‘\11. S asdl dad Al Z\.,:faiz\. S sl dad Al
Yo Asieadl) Mg Oealally Yo Aadl) Nga Qsalally
1.18 5955.93 il 24.08 121379.50 9oy dady)
0.81 4060.17 L gl sS 22.52 113502.03 Gl
0.68 3445.29 A 14.15 71327.70 Basiall cil¥ 5l
0.39 1980.97 pliigd 11.07 55802.34 kil
0.37 1875.67 ) sl 4.35 21905.89 LS
0.21 1070.56 Uiy A gia 4.04 20349.10 aigd)
0.20 985.71 il ) 2.99 15076.02 L 9221
0.20 1031.59 G| s 2.98 15042.10 LS
0.19 934.09 LS gl 1.98 9969.12 L g
0.12 598.61 o 1.61 8122.71 Oaia )
0.06 311.78 adly 5 gad 1.52 7656.87 el
0.06 286.49 LS L oS 1.51 7614.69 lsal)
0.04 200.29 Jaidew] 1.42 7171.95 & gl
1.28 6447.13 J i
100 504104.29 aladl Aaa




Studying the effect of the green global agricultural subsidy on the agricultural domestic product of ......

a3l dpalai) il prie e Jeids ASle alail # il
ClBSe Ay a3 Wy dali Ga el sl i) Gl
S g oAl Al e Lt o Jisd) Jalsil)
O s Akl s Aiban ¥l JSLiall e paall 3 g 850

ok Lo Lanl

O <@l laaiy) AGe b g sl —
Al il i

sl Jsh waat e 3l s —
O S ) e sll 3531 Ao 3l
Aaaiioaal) Lol aBY) #3lall gad) Jysh

Lilaay) 5ol Lagyd g ae  —

Bl o el Ay 3l 553800 Cimam 5 Apudl il
Ll ) Jsasll dal e Al )l coadie) S
Aibaa¥) bl bl e 22 Guld e
E- ombilly Alaa ) Judaill zali y aladinly bl
oalall ¢ ) & Gy al el iwes VIEWS 12
b il Apuledll Agban) Gl 5kl LYY

sl

2.)31..4;‘;(\ éﬂb HM.\’ASS ‘5)2&5\ JU:?\
dadiioal) a,.\uw\j

Oe 2 el yal e Ll Jilas 8 Al i Cadie)
leasinsi S Al dabiasy) Uy @l laay)
) il e
Ll Jedladl )it

time series

Stationarity of

oaibadll e Ana3l Judldl )il e

ve Judldl A A b thally Ay pall
il JalSall A 50 die Gl ) A Lgaladiu
ol Caatly (Dadll dae il @l il
3ote e Leil Aalamy) ol paiall duie 1 JuaSlad)
Uia (e Al Judlad) @l ol divens mllaal Lo 8
ALl s g Ja gia o) Al @lli g 5as 5l 3
pre LAl e ol el e Olifie e A jall Jae
Leilelay) 4 Al @l iy Glawgia @l
e L dsa s a3 A Y1 daliaa) Ay )
el niall g Al ) aiall G @3 jlasiVl

édhﬂﬁ?\ Qj\aﬂ‘ dalate QUI* dacd ;J.\m.d\
Agaiill
s Luadlall 5 latll dakiie oy 8 scuayd) Ala
5l Lgie Aeaiall ¢ g elac¥) Joall jalall o), 3 acal)
Al Tgad @l 5 Lale (3o duia ) Jgland 1885 elly 5 4alil)
Lpalladl 3 laill o sy aeall @l of Aleal) iliall Ciidl um
e el Jgall 3508 Canay 4l ) diLaYl dale diiay
Ji cmend 138 Gl g ¢ allall 3 sudl & doiiall Jall udlic
Galy Gl Joall dpe) )3l cilaiiall A8lS5 ad Uil 4l

53 shusal) LY DA e Lgie mad) slaie ) dagis

Al g3 ) ) Ay Candl gy 3aal) Cilaa
dpaal) @y desiidl Jpall jmd¥) el aeall il
el il o)) 3l el JaaY Ay Giale S
& Ll Jeall e 2aal ‘é_\;.d\ GJLL\\ i e del )l
i) daxiay Leall 5 LEY) (B (uns 1885 La LA

Sle IV Al b Al cadel sabibyd) jalaae
dse ool )l acaly Laldll 5 ) sdiall &yl bl
ey o5 L ((OECD) 4waiill 5 (galbai@¥ ¢y slaill Aalaia
3oladll dalaie clily 32cl8 e 5 sdiall Ll (axy e
Lalall UL e de sene (e Db (WTO) iallal
)l sl paball Aady Ay ce 3 ad) il
L) ddae Gl saelE DA e dadldls dae) 3l
(FAO) =305

Lpaall cilulally aalall S5 sddiagd) A%, k)

Judlll Ll & k) slaiy) Jlae 8 daadidll
e Al jag m o e ddliaall Habamiy) Gl paiell 4y )
A 3l Judld) ) i) e seie Leaal o 15 anliall (pa
Ghide on (el dish o)) il Jalsall
ASa) 85 S A oy 2y ) e il Ll Jae Jusdladl
e ) 23 saill Claleal 20 5 5 il il 5
Uadll juaic mpmaad 8 aclusal) ) A8LaYl ol jaial)
dish O35 Y dsasl) (Sa (i il gaally S sl
b BomS Aa oy Aaall aalall elli Al j a8 LS gl
Wt e 3l 5 Jumdl dy5055 5,08 < Apalia®l gz il 0
e Akl @l il @l il (uld 8l sy aelis il
Ofialdl e el lddie) Gl Baw lee Wady il il
Guki o g pad ol )3l SlaBy) Jawe A ool



Seddik.l et al.;

aant s Wl gae cpe XU cclaalaall dyia 3l
a3l AL ClS I Gas e yaie JS JalS5 A
Ll e Alalie Led) & Alal) Lead 5 i
Gl A1 2y AL sl 13 W ](0) gl i
s A e ALK () 65 dalial) AL e J Y
GoAl 231 ey ALl coEal 13 cps A (1) @
Al A ) e AlalSia ()5S Aplal) AL i S
Dial o JalS5 Ay aaas Sy 4dld 1S5 1(2) o
) i S A pnal) (55 80 G5 Ay 3 AL
Ll )l aadid G HLEAY) e e da g o) EY)
s S L) el e Al JuSlal) ) i)

(G il o Legasia 58 (Sayg gasall Y8 Saas

Dickey-Fuller g <32 JLad)

LSA (e (S Tkl Gl (S0 (e IS Jeasi
A il 1 Al e A eV zises e
‘bjm\);ﬂ\ujcm_,ﬁuim(_g.\ﬂj

il o Frar 1 55t @ ol panll (=8 sl ay

Wadl Gum @l H: @ =1 ... saasgll s il
saagll i ASEe e Yol o e p<lob
Hi:0< 1 e,

Da e gl 3y JURY 7 54 (S
il o ol Al dabadl A5k DS ey, 2ok
;‘éll;'d\

Ay, = yye1 tu;

Gl G bl padls oy = (0 — 1) f s

ol WS pa Al 5 s (A Hpr Yy =00 ) sall
O e il Gl Jed w138 Hpr oy <0
O O b dangll s AlKAe Al Al by =0

2) David A. Dickey, Wayne A. Fuller, “Distribution
of the estimators for autoregressive series a unit
root”, Journal of the American statistical
association, Vol. (74). No. (366),.June, 1979.
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Selected Model: ARDL(1, 2) Long Run Equation

Dependent Variable: D(AGR.DP) | Coefficient Std. t-Statistic P-
Error Value
Explanatory Variable: GS 0.21 0.03 6.71 0.00
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Short Run Equation
Dependent Variable: D(AGR.DP) Coefficient Std. t-Statistic | P-Value
Error
Error Correction Coefficient -0.22 0.05 -4.93 0.00
D(GS) 0.05 0.03 1.80 0.07
D(GS(-1)) -0.01 0.02 -0.38 0.71
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C -2731.50 698.87 -3.91 0.00
@TREND 264.78 207.79 1.27 0.20
Root MSE 5410.07 Mean dependent var | 1953.54
S.D. dependent var 7498.69 S.E. of regression 5936.33
Akaike info criterion 16.81 Sum squared resid 1.05E+10
Schwarz criterion 17.47 Log likelihood -2965.54
Hannan-Quinn criterion 17.08
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Explanatory Variables Coefficient Esrtr%r t-Statistic P-Value
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D(GS) 0.008 0.000 47.107 0.000
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Explanatory Variables Coefficient Error t-Statistic P-Value
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D(GS(-1)) 0.001 -2.247 0.110
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Studying the effect of the green global agricultural subsidy on the
agricultural domestic product of developing countries using the ARDL
model.
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The member countries of the World Trade Organization still vary among
themselves in reduction rates of agricultural support in despite of the
agreed timetables. Also, developed countries are still the highest in the
world in terms of support for their agricultural sectors compared to
developing countries, where the European Union, the United States, China
and Japan occupied the ranks of The first to fourth in the global ranking
with regard to that support, with average values estimated at about 121,
114, 71, 56 billion dollars, and with relative importance estimated at about
24%, 23%, 14%, and 11%, respectively during the period (1990: 2019).

The research deals with studying the impact of green support (support for
services, infrastructure, education and training) adopted by developed
countries on the agricultural domestic product of developing countries
using the ARDL Model. The developed countries included in the analysis
are the European Union, the United States and Japan, while China is
excluded from the analysis due to its classification as a developing country
on the one hand, as well as the lack of a complete time series of agricultural
subsidies on the other.

The main results obtained could be summarized as follows:

- The results showed that optimal model for the autoregressive
distributed lags, which was estimated, was of the order ARDL(1, 2),
which means that the value of agricultural domestic product in the
last year at the level (without difference) affects itself as a dependent
variable. The results of the error correction equation indicated that
the estimated error correction coefficient was significant and
negative, which confirms the existence of a relationship of co-
integration and long-run balance between the variables of green
support and the value of agricultural domestic product.

- The results of the detailed equations for each of the developing
countries proved the statistical significance of the co-integration
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relationship between the dependent and independent variables for
each of those countries without exception.

The results showed that the total effects of green global agricultural
support on the value of the agricultural domestic product of
developing countries was negative for some developing countries,
with the exception of some others.

The results showed also that some of developing countries were not
negatively affected by global green subsidy, these are: India,
Indonesia, Turkey, Colombia, the Philippines, Ukraine and Vietnam.
The adoption of agricultural subsidy programs by these countries,
may be explain their success in minimizing the negative effects of
global agricultural subsidy on their agricultural sectors.

Recommendations:

With regard to agricultural domestic product of Egypt, the total effect
of green global agricultural subsidy was negative, so it is important for
Egypt to adopt a distinct program of support green agricultural sector for its
agricultural sector so that this program includes the following:

Research, including general research, research in connection with environmental
programs, and research programs relating to particular products.

Agricultural technology transfer and localization programs.
Training services, including both general and specialist training facilities.
Extension and advisory services, including the provision of means.

Marketing and promotion services, including market information, advice and
promotion relating to particular products

Keywords: Green Subsidy, Agricultural Domestic Product, Developing
Countries, Time Series Stationarity, Autoregressive Model, Distributed
Lags Model, ARDL Model, Error Correction Model.



