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t-Statistic Prob.* t-Statistic

Prob.* t-Statistic Prob.*

-1.814587 0.3613 -1.913484

0.6038 -0.568907 0.4557

Test critical values: Test critical values:
-3.886751at 1% level
-3.052169 at 5% level

-2.666593 at 10% level

-4.616209 at 1% level
-3.710482 at 5% level
-3.297799 at 10% level

Test critical values:

-2.708094 at 1% level,
-1.962813 at 5% level,
-1.606129 at 10% level
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Type Coef SE Coef T-Value P-Value
AR 1 0.6318 0.1826 3.46 0.003
Constant 96.94 18.19 5.33 0.000
Mean 263.28 49.41
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PACF of Residuals for price ACF of Residuals for price
(with 5% significance limits for the partial autocorrelations) (with 5% significance limits for the autocorrelations)
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A a5 g8 Box-Pierce (Ljung-Box) - <3,V Jgaa (Yo YooYaY.)s bl oA sl 11 Jgaa
(Yo Yo-Y . Yu)G 95% Limits

Lag 12 24 36 48 Period Forecast Lower Upper
Chi-Square 69 * * = 2020 262.470 103.082 421.858
DFE 10 * *  * 2021  262.767 74.235 451.300
P-Value 0733 * * =% 2022  262.955 63.978 461.932

2023  263.074 60.077 466.070
2024  263.148 58.570 467.727
2025  263.196 57.990 468.402
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Time Series Plot for price
(with forecasts and their 95% confidence limits)
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t-Statistic Prob.* t-Statistic Prob.* t-Statistic Prob.*
-7.515069 0.0000 -5.915575 0.0012 -5.894200 0.0000
Test critical values: Test critical values: Test critical values:
-3.857386 at 1% level -4.667883 at 1% level -2.740613 at 1% level,

-3.040391 at 5% level
-2.660551 at 10% level

-3.733200 at 5% level
-3.310349 at 10% level

-1.968430 at 5% level,
-1.604392 at 10% level

-EViews10 zalin dauls Jadaill 3

A e %Y a Ly ool e Wil Sy
A aie 2 Al ddlse S g Sl

skl s sills (A) BB JSAN Auhy PR e
O ot bl 558 (Pa maill Jgeanal allall e
=Y een) sl BIA Gl s e pe Baliie dpiaill Aludd)
—Yor ) sl Pl pmla) 8y S YOy
) ol PA (@mla) 1 el S (Y404
G e e Al o ddlaal KA e el
(ACF) Al Loyl by aladiulyy ool
Partial Al LWiyYls <Autocorrelation function
Gua Aneyll ALl hEa) Je aiSll Correlation
A L) o dygiea (YY) A dsaall cilily el
e Al AL o ) el L Sl Bl
LAl

( )f‘ﬂ-) J}Aﬂ\ ubLuuAu»u} )MAX\

eallall ) (0)
e )iy Lo L 8 il Gl _dllall pend) )
Ciplall L8 s e dudlad) cplal) dad s
}L—!MJJ‘JAG\A—UJ cdadl "M@C-“SM Mw\
b (V) A dsaall mnse o LS malll allall el
G oobll J¥a Y6, s &l S o @l il
b ohll ¥ 047,4 la aly aall aas (Yo Lo
)y Aalaally (V) oy Jsaall Ay PA ey Vo) ale
ol peall Jumdl 4 Ll Bl o cai (9)
G el Jpeanal allall jaadl Glall oladyl dlslas
laa) (gsine Loails Talag) 320 allall ol o
s sai daray o/ Vs 14Y s il e
eyl @l PA bl eud) hagie e %Y, 4
& caat Al clall e %) s o aasall Jalae

@md\,mu.uun)wnmﬂw\”h A JSi

C..A'ﬁ\ Jgaaal alladl gl el g 1A Jald M) Y Y Jgan

RS

600

500

400

300

200

100

|Prob| 0- Stat| PAC . AC_|

===

. . 1 .
Partial Correlation | Autocorrelation
|******| H |******|
H

10,0001 25,850 1 0170106361
0.000] 29.111 ]-0.403 0.355 |
0.0001 29,391 1-0.102 1 0.101 |
0.000} 30.357 |-0.289 1-0.181 |
0.000! 34.714 1-0.0221-0.372
10,0001 43.646 1-0.068 1-0.514
0.0001 55.467 1-0.095 1-0.568 |
0.0001 65.515 1 0.221 1-0.501
0.000] 71.740 {-0027|-0.376 [yof . | . |
10,0001 74193 1-0.087 10,224 '11' T

i *l . | 1 i |*****|

***l ) | i |*** |

e o

2 |
]
t 1
1 *|| 1

e

. Pf |

***l ) |

—4
@CXJ\I@U'\&OJNI—‘

1
****l . | H

****l ) |

****l ) |

***l ) |

'**l' |

]

.oooo 74.681 . 0128| 0094.12. KT
RS &

EViews10 galiy dauls; Jiaill &

() & sl Slily e Casag Cman : jadll



1794 YY) adisn = gilgs (¥ o3l £Yalae) — alel) Jolal dy,aSy) dlaa

:"Diagnostic Checking" asiill jasdl oy — Unit Root Tests saasll i il ¢)ab
ikl (ei) s PACF, ACF le Jgpaall dlliy (Yo (Y& YY) Jslaall (4 m=ly Dickey-fuller
SN (e iy Cum AR agan JAl el i okl allall aall Baagll 3l Gl (S Lesl dalally
s gl Gl elan daall Blal Jaas Wl (V0 ¢8) Al ALl bl asmy aie (b el Jseandl
LDle z3saill 68 Nl Aliinay Aadfia  elow Aysina e (T) LIS Zads (ADF) dad of Cus
eiad) alasiuly o calall oladyls culill o3all alasil osa
calall oladyly i) iall aladinly f colad) ¢say culil

gall 18 (,Saa SLEAI Yo Jgaa Gasall g8 Sua LEAN Y€ Jgaa sl g8 S JLEAS VY J

Culdll) ¢ Jad) aladiuly ela.h slady) g culill ¢ Jad pladiuly el.d\ slai¥l g Culdll o 3l e

t-Statistic Prob.* t-Statistic Prob.* t-Statistic Prob.*

-1.256343 0.6241 -0.443053 0.9756 -0.408704 0.5209
Test critical values: Test critical values: Test critical values:
-3.886751 at 1% level -4.616209 at 1% level -2.708094 at 1% level,
-3.052169 at 5% level -3.710482 at 5% level -1.962813 at 5% level,
-2.666593 at 10% level -3.297799 at 10% level -1.606129 at 10% level
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Type Coef SE Coef T-Value P-Value
AR 1 0.8890 0.1166 7.62 0.000
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«\s Box-Pierce (Ljung-Box) - </, YA Jgaa
(Y2 YO_Y Y1) b il DDA g i

(YoYe-YaY )3 bl A gl YV Jgaa
95% Limits

Lag 12 24 36 48 Period Forecast Lower Upper
Chi-Square 13.6 * * * 2020 226.382 58.594 394.169
DE 10 % % x 2021 229.388 4.887 453.889
P-Value 0.190 . . . 2022 232061  -28.674  492.795
2023 234.436 -51.704 520.577
2024 236.548 -68.175 541.272
2025 238.426 -80.218 557.069
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t-Statistic

Prob.*

t-Statistic

Prob.*

t-Statistic

Prob.*

-4.709906

0.0020

-4.678739

0.0122

-5.728292

0.0000

Test critical values:

Test critical values:

Test critical values:

-3.886751 at 1% level
-3.052169 at 5% level
-2.666593 at 10% level

-4.800080 at 1% level
-3.791172 at 5% level
-3.342253 at 10% level

-2.771926 at 1% level,
-1.974028 at 5% level,
-1.602922 at 10% level
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ABSTRACT

Using Moving Time Series Models to Forecast of Economic Variables of Wheat
in Egypt

Moataz Eliw and Eman Ramadan

Egypt has been suffering from an absolute shortage
of wheat production and supplies for domestic
consumption, which has affected the overall food
security situation in the country. As a result, the
government relies heavily on wheat imports to
compensate for the shortage of domestic supplies. This
study was designed to study the economic indicators of
wheat in Egypt and predict the economic variables to
estimate the apparent gap and the value of imports of
wheat to provide some recommendations can be help
the decision-makers and agricultural policy-makers
related to wheat in Egypt. To achieve the objectives of

the study we applied a moving time-series models
(ARIMA), and the results of forecasting economic
variables of wheat in Egypt, which were statistically
confirmed according to several related tests, showed
that the total production of wheat in 2025 is expected to
reach 8.2 million tons, while the total consumption is
expected to reach 21.1 million tons, and therefore the
apparent gap for wheat in Egypt will reach 12.9 million
tons.

Keywords: Wheat Crop, Production, Consumption,
ARIMA Models, Egypt.



