
J. Agric. Econom. and Social Sci., Mansoura Univ., Vo/.4 (9): 1793- 1808, 2013 

AN ECONOMETRIC STUDY OF PREDICT GAP WHEAT IN 
EGYPT 
Mohamed, A. M.; W. 0. A. Nassar and E. E. Mansy 
Agric. Economic Dept., Fac. of Agic., Mansoura Univ. 

~I 

0 u. "• - 0 

• 0 -.II • -~- .1\ ~~... \_ ·L:....ll I 0 ....ill J .. ~ ..r 0 • .,;£- c.).):! ~ ..j ,;-- c--:-- 0 0 '-':!-" r-4 ..>" \, _,..._... ~ 

~ "-......t..:.. ~~ ..j~l ~~I ~J ~IJ o~ ~1)11 ~ _.jJ '.J-A" ..::.L\:.!~ 
·~)_pjl ..::.I .,;a-ll ~.J ~ ~ ..;\S...JI ~!.:. JW..'J l_);u ,._;IiLII ..J......ill _} .._.\..\ o~.j\S.. ~ 
I~ .s_?.l ~U.:,.. ¥IiLII _) ..... }jl tl..i:i)J ~U.:,.. ¥\S...JI oJI:!jll l_);u yY,... ~I.)<> ~I JIJ.J:!J 

4,_,..11 ..>----" ~.JJ6-"i' .,.i ~I o~4 _).;l:ill .)<> ~~ ~lil! ~l...i ~ ~lyll .~ ~ 
-: ~t.ll "+ .)11 ...AIJA )'I ~ ~ j::ll .:,.. ..ill.i J 

L:!;._,lfo:i _J;I ~ly (Y) , .r-..) ~I j_,.._... .:,.. ..JAI)I ~'JIJ .,r.I:U~I ~_,!1 J:!.li:i (1) 

~ yiS..II ..::..1..!~'11 ..) Wy (i) , .r- _.j ~~ j_,.._....:,.. ~l.lill ~l:ll)'l .)<> u'U....YI 

~I j_,.._... ..::.\,!J~....Us"'J ~I ..::.W_,:;ll ~ly (f), .r- .,.i ~I j_,.._....:,.. ~l.li!l ~tu)'l 
o.J-AA..) 

ii.J_,.L.l.JI ~_,.;WI ..::.Ul.:!ll .)<> ~l...i ~~WI ~I.J.l!I..::.J..Licl Jii u~l ..ill.i ~J 
~I.J)I J\....-.::.s"'JI ..::.ly!; ~~ ;jA ,s;JIJ :i c a;;.U ~fo...ll o.::..\.a-;JI 1..\y.....U ,s;JIJ ii.J~I ..Jii:.J 

! ~1........-)'IJ ~ .s..fiyJI j\.a-;JI! 4-I.J)I ii)jJ! ._..ei.J)I JI....UJ~ ~jSyJI o)J)'I 1..\.J~ ,s;JI 

UJ' "--i.J.l!l t,.........Jo"i .u- 4l ,s;JI .::...t:,,./'iiJ JI.J\i:;!IJ ~I ...)ji...)IJ ~lyJ4 .4..;W...'JI f' ~ 
: .).! L. ..)! ~I _;Jll .~ ..::...l...c ji 

-\ ,,V) ii_;-:iill j::ll y_,i.. ..::.~ljj .li ~.J~I.sY,.... .)<>~I j~ ._.,J.Jj.JI ....._\.....JI j 0 

..WI Y iVA, Y\ (;1'--!11 J .s _,.;...II .b.. _;WI .:,.. % Y," _,...; JJI.a.:! t...,. ..;IJ.i ....ali oA, i W .JI~ (Y • I • 

•.,;-:a ~ yJj.,. oo ..)1~ ,:....ill J~ ~l.lill ~l:ll)'l .,.i oJI:!)I J:.i. ~ » .,.i, ..;l.l.i 

L-... ~I jill I~~_,.;.....~ ~J -,.>Jj 1 V,i t_,..; (;ll,JIJ ..;_,.;...II t,;.h..._;.... .:,..%• ,il _,...; ~ ~1)-lll 

1 1 i I, • VV .::--m .)Slll!l:ll';il _.j oJI:!)I ):.i. ~ ~, .s_,.;....ll 4-J-.ji.A J~ ~I 4='l.,to ..)) ~ 
0 ..,..Jj ....ali f VY fi ,ov _,...; (;ll,JI J .s _,:.....!1 .U...._;.....:,.. o/oY, fi ~ ~ ~I_;Jll ojli j::ll ..,..Jj ....ali 
.JI~ (Y • 1 .-\ ,W) ojiill j::ll y_,i.. 4]> .li .r- _.j ~I J~.:,.. .r"_,ill <..!1"~'11 j • 
.,.i, uJ.. ....ali 1 of • 1, Y1 .)1 ~ (;14l1J .s _,:.....!1 .b.. _;WI .:,.. o/oY, fi ~ JJI.a.: t...,..).. ....ali rv,,on 

o/o., Y,r, .)-lo ....ali 'of,, n ..)1>"' ._.:;1~1 ~l..i:iS'JIJ ~~ ·~~.:,.. JS ._) oJI:!)I ):.'i. ~ » 
tl'--!ll J .s _,:........ll 4.l:....... _;,... .:r--% • , i Y , %1 ,A, ~ :.;~ "--I.J.l!l o jli J::ll ...,...;. yll > 
.,r.-'ll 4Jl.,to ..)! ~ I- .lJ jo!l I~ ~_,.;..... ,:,tu ~ J ...,...;. yll > % f V, • T , _).. ....ali A I A A, TY ~ 

o..;_,:.....ll L....aJ...,.;.... JJ"' 
"' oo o~» J "' i. "»" J "'ito~»: 4t.ll utu..:.YI ..)c. L:!_,.._., ·~ ...:......!1 J,Li • 
J «I iA :;~,.: ..,.--AJ ..;Y,..YI u'U....YI t:" ..;jJ.o..A ..J1i:. j_,i:jll I~ .jlS 4! «..;.:.4» J '"' t..:......,. J 

'«1~,.-~» J«l~J'"'~» JCCVo~> J«ilt..:......» J«i, t..:......» J"'' t..:......»JCCIJ"~» 

I~ L... ~:!_,.._. l.S_,i> u'U....YI J$ ~ ..::.:j_,il ~ o~YI ~_,..!1 ._.! «1i: •»» ~~ ~t;.. ~ 
~~ cc, ;;~,.~I j ~J, ._;_,.._. J:!i;. j.fo. _:..i!J ~ j_,i:i .;::.11 «1 i, ;;..:,.;..., ...:......!1 

J~ _;lJ Jl.I.WI ._} :i*t.;ol ~)'1 .s_?.YI u'U....)'I j:.... ~'-! :.ie:!-",;11 ~ o~.j!-i "*t.;l utu..:.'.tl 

. ~I.Jj \..:.:! 

-- -- - --- -----~~~~~~~~~~~ 



Mohamed, A. M. eta/. 

-..~) l•,iA ~ o_;.W.JIJ yl.lill ~~'il ~ 0" ._,IJ( ~->" L UJI l.ill[U J/• 
,~u,..._... ..,.,~ ••y.l.ill ·~JY..... ·~4-- JW .::..~ .u;... .:;c. • , • ' -iY...... ~ -i,..._. .....i)l.:;:..\-! 
•'-:!iAJI •r~l ,~_,4~1 ';.)":!_,_..!1 •L.:.i •..JI_,_i ,~\ ,~1... •• .';11 •.l;.i;>JI ..j:>.\_,11 '~.JY. 
4._,a.!l .t.~l •o~l •.....£.!,.. ~ ,~\ ..J,.»"\ ,~\ _,iS. ·~~\ •c:;:I.A,.. ,.J..\,}..o~ •'"-l.J~)'I 

··~'' 
~ <('1' • n'-'1'. \ t) >yill ~ ~~ .,:,.. ~~ c:::~)'l ~ ):Wll ~~~~ ..>J.li:i j:4.,:,.. ..;s..i • 
rLc. ~1. •.• _1\ ~I ~\ W ,_,! ,:....ill .,:,.. ..>-"" C:::l:;j) ~ J ~ jWI .,:,.. o~..i\ .,!! ~t;;,l\ -::.._,1 . ..!;\ 
.,11_,_.,.. ~ -)ci ~,.). ..J~ "1, • o _,.,...; ~ ._..lli ~ ;j,!i 1... ~JIJ':!.). ,:,~ "1,, \ .,11_,.. 'I',\ V 

~\ L..I..;JI ~~ ,_,! ~\ .,:,.. _)Sll ~~)'\ ~ J-:; ) ~ jWI .,:,.. o~..i\ L.S ,_). ,:,~ \ , , l f 

, "',"''I' .,11_,_.,.. ~~J ._..;;,.\ ~ ..J:H L.~JIJ':!;). .,:,~ \ \,f'l' _,....; .,1! 'I' ·n' i"~ j:4 ..,_WI 
-~fll -)c..). .,:,,;1. \ \ ,o"' 

·('I'. '1"1'-'1'.' :) <_,...:.ill j)L..;.. ,:....ill.,:,.. ,_..._,ill~~\~ ):Wll c:::~~\ ..>J.li:i j:4.,:,.. ..;s..i. 
~WI ~I ~I '"-:!~ ,_,! ~\ .)-< ..>-"" ~\ ~ J ~jWI .,:,.. ol..ii .,!! ~t;;,l\ -::.._,1..!:.1 ~ 
~ -)ci ~J.). ..J~ \ t,o,- ~ ~ ._...;;,.\ ~ ..J:i! 1... ~JIJ':!;). .,:,_,;1. \ V,V"\ ._.11_,.. 'I' • \ V ('~ 
~I~\~~_} ,:....ill.,:,....!!~)'\~ j-:; j ~;....II 0" o~..i\ 1...S •.:.J.. .,:,_,;1. l• ,V'I' .)1_,.. 
, \ ,-, • \ .,11_,_.,.. -)ci, .,slJi ~~ ..J:H 1... c;.)J':!;). :;,;1. \ "\,o • _,....; .,!! 'I' • '1"1' i"~ j:4 ..,_WI 

-~fll .;c..). .,:,,;1. '"'·'"'" 
·~I~) ~;....11.,:,..! •("~'. n-l· H) ofol J)l..;;. ..>-"" ,_,! ~~ ·~' )J£.. ~u:; ~,:>: • 
~ .;~\ ~ ..J:i! 1... ~JIJ':!..). ..JJ:!L. V,to .)1_,.. 'I' • \V r~ ~WI ~I~\~~ ,_,!~1 
o ~\ _,IJi.. J....:! .,:,\ ~ jWI 0" o~..i\ 1...S , .). ..JJ:!L. \ • , t A .,11 _,.. ~ -)c \ ~ J ..). ..JJ:!L. o, t i\ _,....; 

.l....1 ..J:!-! 1... ~ Jl Jy .). .,:,j:!L. o, • A _,.,...; .,!! l • ll i"~ J'~ ..,_WI ~I ~I '"-:14-i _,! ~\ 

.Y.L..-11 j ,..1.;>-ll .::..1.i4i .,:,.. ~ 1...S ' ~Jill .)t- ;). .,:,,;1. v 'v t ' ,.. ' • "' .,11,.. ~ .)t-\ ~ J ._..;;,.\ 
~\ L.l..;,.l\ ~4-i %o A,. o .)1 _,.. 0" .)'-4A ,_,! ~I 0" ..;1~1 ~ \..i::6~1 j.lo<.o ._} ~ ~ ~ J 

.l."\''1' i"~ j:4 ..,_WI ~I u..:...!l ~4-i ._} %"\"',l\ _,....;.,!!'I'. \Vi"~ ~WI 

t.Ji..JI 

~ _..k ;y.JWI ~1~\J ~L..:.>s')'l ~I .::..lj ~)\ ._,.,y=JI "'*"'"b.. i""\ .,:,.. ,:....ill ~ 
wiS.... Y~ .ylc. ~ ..s ~\ ...r"t.. 'i I ~ 1~1 o~..i'J r!WI ..) I _,1..!:.;1 ._,., y=JI "'*"'"b.. (:"" ,i 0" JA J , ~I_,.. 
~y .)c. ).,jl.l-IS~IJ ~~! ..sY..,... h):! r:. 0'-J, ~I ..sY..,... tti::>-'4 ~I ..i..,.:l..>JJ •r!WI 

• ._,.,_,......:;!\ _,....;-.:; 
~_,__ij 4.J.l! ~~\ .::..~.lo<.o tti::>)J .,:,I.S...ll li:>.l,ij .::..~.lo<.o ,_...u:; j.l;. _..! ..>-"" ._s.WJ 

~' L:!el_,)l .:.~WI F ..!1~1, c:::~! ..J:H ·~ ~~~ o_,.,..i 0" c:;:~)'l..) >;,.l,i)l .::..~.lo<.o 
~t;......J ~\ }::f''l\ J ~\ ;,.1_,;,...~4 ·~\ dl::. ~ l...!ll&.! 0" rt-)1 > J' ;::--ill j,......-.. ~Ji.. 
-::..1~ ~LOll .::..l....:..lfol .)c.~~\~\ ..,.UI~ jyl ~ ~1~1 ~_;:, _..! .::..b_,l_,j.l .)c. ;,.Wc.~l 

~ _.J _,t......'JI _,.;..W.OI, _,.;.._,..11 _,_,...,.i c:;:l.)jl .::..W_;:, _)c. ,i, :i..,.JWI ~,..JI ._)~I _,t......'JI 

..>---"""11 i"~ W)J, j;U.. ._s\ ..JJ-l ~\:.All ;,~1 J,.lll jo> .::..~IJ ;:.WI _,IY:,...I ~ Ji ji,..'JI 
Hi ~_;:, _..! .::..l.lll .)c. ;,.L..Uc.~l ~ ....:;1_;-lS ..>;Ja.:i, c:::~)'l ~t..i Y-~ ._r.l_,)l .::;:~)'1 tll.i ~ 

. ..!!~~~_)c. .l,!l_;...ll yi.bll ~I_,..! ;:....ill j,......-.. .j.o .:fi.... _,.ll 

:;....... _;;l::......ll ~lliS':II -::..'1:.......; tti::>JJI .),""11 ~_,.ll4 ..>-"" ._.j ;:...ill C:::~l ..;:,t..i..;.. .....i~J 
L:!el_,)l ~l .......... :;i"JI ~t;......JI ..;:,4Ji r1~4 ,i, ~,1 j.JI :i.:..l......ll o.:.:., "*~.1 o-ly.)l ~~,..;:....ill 

t-"'f>ll ~,..._J l_,.l:r.;,' ~_,~1 ..sY..... _)c. ..:l:o.l....... _..! t-f>ll, ....:ic.l_,j .)c. ~_,lyll ~ 
t-i; , ~I t _,1 j.JI .)c. :i..;ji..!;ll ~I_,)! "'*-'"~1 .),!,> ~w::.ll ;;.l.!; ~ ;:....ill j ,......-.. jo> _,.I!~ I 
~ ....-J =l-.:.U. -...1.r-......11 ~~ .....il.::.i ~ ~w :u,... ,s. ...s-"'1 )1 ·7' _;:,!1 .)c. .::::~)'I o-ll,ij ~._,.,c. 

. ._r-1_,)1 ~~)'I ._.j .... ~I ~WIJ ·~)JI ;,._,1_,..11 :i.,;.lJ.l.:>..o 

~I .....iU....'JI rL: . .iU-..4 ~ L. ~ ._.j ~I j~ ;;+--1)1 :.~1 ..,.:,;!1~1 j_r.i ..J.oJ 
1::........ ..:,. .......... yl~l 4~';11 ..s~ ti..i:i_,'il ._.j .l:!>-1 ~ .)1 ~\...., _;:11,' >.:~1 :i..,;l~ ..SJI.i:lll ..;:,lj 

1794 



J. Agric. Econom. and Social Sci., Mansoura Univ., Vo/.4 (9), September, -2013 

y.1) ....;._jj oYoW,"\"\ ~ t}& .U.. ~I .:;:1.::•:.";/lo.ll,j ..ill.iS_, y.1) \V,n~.)! j.....:J j_,.....,....ll 
. (Y .\ .-T, ·A) ojiill ~ 

:..::..:..,.ll~ 

.L.A.! L.tr. .>'"""".} ~ ~YI ~ljj .JAI)I ..::.i_,JI.} 1>.:.._,1 -..;1 ~I~~ 
~ o.ll-.,!jll _;_,......i:i ..:..Y.la.o.! ..!ill_,(".' .-r •• 1) ojiill j::U jl. ....ili \"\0"\V,A ~ t4 ~ y.i 
JY:.......:.I u----1! ._s.li .jill yYI , ojiill ~ j::U jl. ....ili A Y \ Y,A ~ t4 ,sill_, .u.. .,?~I .:;:l:;,;';/1 

->'"""" .1~1;:. i).oJ, ~1_, ~~I ~I.WI ;;_,..ill .J_,.J;.J ~I ..!l~YI_, .:;:t;.;)'l.):! ..:;ji_,Jll 
~ ~J.?. jl£l:i..,l .ylc. ..,..:iy L.... ~.JWI yt......JI ..).o ~I ;JA ~I .1l_>.ii.J .)<:. o_,..ill .~ .1....) 
~~~_, ~ ~.) tl-->"'11-J ~_,:; ~~ ..:r- ..:;lS _;.!1_, ~YI..:..::::L.a.ll ..:r- .1)411 ~ ..:ro 
t::- "-........\.:.'-:!!WI ~WI tt..:.._,YI jl;..} -.:i.J_,b.. ....t <.!!.!. Y _) _,._, ~L.:i.;>.YI_, "-:l.lt.....:.i!l'l ~I 
~I ..s~! ~I ..:;lS W_, , ,:...ill ~U. ~J y~l .Jt......i tli:i)J ~I ..:..L.;-_,. .• 11 )_~I 
C)l...S ~WI o).;-..n o~l_, ~I j_,.lll ~ .li L. I__J.S ~ ~I_:; .. ,,YI d-!llJI ..:..Jj ~I.WI 

. ~L.::.:; .. !I_, .:ty47>-.JI 4-il.llli .j.o ~ liji .. ; ..j.ll..Ai!l ~ 
: ..::..:..,.ll u.lA 

.;----- "-:IJ~ _)~I o_,..il4 w:>JI .)<:. ~_,...;..11 ~ti!J ~t...i ~ ~1_;-l!l .~ ~ 
-: '-:!ll:ill ~.)!1 ~.111YI ~ ~ j::U ..).o ~!lj_, ~yJI 

·.J'-""'0..) ~I J~ ..).o .JAI)I ..?~YI_, .,r.'U:J';/1 ~_,II _»li:i -\ 
->'"""",_)~I j_,.....,.... ..).o ~l.illl ~t;,;)'l .)<:. --'U....YI "*_,!_,.iS:l _;i U.J.1-Y 
->'""""..)~I j_,.....,.... ..).o ~l.illl ~t.l)'l .)c- ~I.S...ll ..:..tDU.;..YI )i ~I_J.l -r 

·.>'""""_)~I j_,.....,.... ..:..1,.1~}' ~I ..:..W_,Jll ~I.J.l -f 

..).o JS..) ~ ..:..l.i4,JI J:Wl ~1_, ~_,II _;_).11 ..).o JS .)c- U.J.l.!l .~ ..:..~I 

.)c ~I.J.l.!l u~II....S. , (L.S.D) .J~I ! (F Test ) ~\.;ll J:b.:; , i'WI _,lojll •4-=JYI wY.1t..... 
j..tS:; .:;:jW y_,l..i _,._, }:Wll <!j~ ~WI ~jll j..UI _;i.).::o..j) Jl_,.ll ..,....\.jill Jib...;ll y_,J....l 

)futoregnssitle Inte!J1"atea 9flwin1J '----':!) .:;:j__,....l/ .....;_,__;.o.o.JI ..!1~1 .b... _,II -._.:;lill _Ji.).::o..j';/1 
..:r- WjWI ..:..1.1)_,}1 ~ ~t..:..';/4 ~ o_,..ill_, .:;:'U:J)'I_, ~'14 _w:;.ll , )fverage '()(~~) 
~1_, ~_,II ~l.i.ll ..).o J!b.:lll ~ ~l_fo....'il ~_).!1 .)c- }:Wll ~ y_,I..YI I~ .14io.:J .;:...ill 
Jt..::....YI ~ _y._, }:Wll .:;:j_,..i! ~WI ~jll JJ...l...JI )W jl_,.ll..,....\,!ill ~I y_,J....i 1'1~4 
_..:;lj _Ji.).::o..jJ ..,..:i_J .)c- .:;:j_,..lll I~ ..s~ ~ ..!1~1 .b... _,II ._.:llill _jl.).::o..j)IJ j..I.S:; <!jW A).t. _,lll 

:i..;._;.l!l ..:r- Moving Average 1.1u.l1 .l.oJ ..!!_;.:.::.... .b..._,_, AR "p" :i..;..J.l.!l ..:r- Auto Regressive 
:._.:l''JlS ~ly ;;.~c ~~ y,J...YI 1~ ~ ~-' d :i..;..J.lll ..:r- Difference _;_>i_, ·MA "q" 

Auto Regressive Process (AR) ~~~ JIJ.:o.."'il ~- \ 
~ _)o:!O.b wlfo. ~I ~ ~ ".ll.1 }.Wll t_,..._,.. t-~l:ill ~I ~ "-b.yll .~ ~ 
~WI ojiill ~ ~I ~~.)c. Yt '-:!!WI ojiill ~ }.Wll t_,..._,.. t~l:ill ~I 4 .:....;:...:;_, 
..:r- ._.:llill .JI.).::o..j)IJ ~ ~ d.iS.\_, ~ ..:..1~ ..!IJj_, .~ ...):!0.\:i wlfo. (Yt-1 .Yt-2 _ . Yt-p) 
P LA._J.li ofo. ~WI wi.IAIL.!:..Jll:."'yll .b..._,:WI ..).o o.ll_;:...ll_, y, "-:!lWI wl.llll.!:..Jl -'~4 P ~)I 

"-l.11....J4 ~I .~ ..),tw:j ~J ( AR) P J..)'-1 L;.l J..Y.J P :i.,U)I ..).o ._.:llj _Jl.).::o..jJ oJ""""':! ..illiu 
:"-:!ll:ill 

Yt= Oo + 0 1Yr-1 + 0 2Yr-" + ............ + OP Yr-p + £, (I l 
. "-l.1t....Jl ..,..;I ,_!...]1 i.k;J1 = £1 , _jl.).::o..jYI rJt..... 0, , O, , "-l~L....ll ~l!i 0. ~ 

".l.li....JI .]..:;_, ,..:..I.,Ull ..b~ oJ""""':!J ;:~I ~1_,11 ..).o j!l _jl.).::o..j)ll ..:..)....t..... t~ ..Jfo. j Y-?-:!J 
:._;,'JI!> ~ ..,..:i.J o~ ~ 4:';\::.s f'oJ _.:;Jill _Ji.).::o..j)'l tJoi ..).o c;:j_,...ill ~WI o.J_,_ll ~I..JI 

AR,: Yt= Oo + e IYt-1 + ft 

1795 



~~ -~------------

Mohamed, A. M. et al. 

AR2: y,= Oo + () IYt-1 + o~Yt-2 + ft 
ARp: y,= Oo + 0 1Yt-l + O~y,.~ + ............ + Op Yt-p+ £, 

Moving Average Process (MA) ~~~ .l-ji.oll ~ - Y 
lh.;J1 .l.>...,! "-lb (Yt) t-!tJI ~I .:J~J (q )-'-!J)I .:;... :iS. _;=.:WI ..::..U...._;;..JI .:Jfo ~_;..JI .11. .,! 

(q ) -'-!J)I .y. .!ly.:;,. .1...;.. c~_,..; ..r""':! ..ill~_, .~ ..::.I_>.!Li..$ ..ill~_, ~t..... wlfo. ~~~~ 

:'-:!1\::JI Ult.......l4 ~1.11. ~ ~J ( MA) Y...>:J 
Y,= Bo+ B1£,.1 + B2£,.2+ ........... + Bq £,.q ............. (2). 

JSI _;1-l.>..i'jl ..::.)1...1&.. tJ-"i'--4 .:J~ j ~J _;1-l.>..i'/1 c~_,..l! rJ~&.. B~, B, , wt.......ll ~c:, Bo ~ 
t.,; ,_:,... C~_,..;ll -'....WI o_;_,.....ll ~L..ll :Wt.......ll .ji..:;_, 'J"I.S • .S~I .l..~ ..r""':!J ~I .l.>..I_,JI .:;... 

: .)tJ\S ..,_.:; _; -;,~ .,! \+l.!l:iS ~J .!1 y.:WI .h.. _;;..ll 

1\M-r- : y, = Bo+ 131£t-1 
AM··~-: y,= Bo+ B1£,.1 + B2 £,-: 
AM·q-- y,= Bo+ B1£,.1 + B2£,.~+ ........... + Bq £,.q 

.!!~ ..r....jWI ~ .illjJ! ;l~"il t::---"J ~ - '!' 

Auto Regressive Moving Average Process (ARMA) 
~ cw) M. '-h~l .11. .,5_, .J..iS A.Sy.:;,. ..::..u....;... _,i _;;1~ _;1-l.>..il ~ ~_,:; 'J c~Wll ,_:,... .l:!.w1 

:.).! L..S o.l.>..IJ wl.a....,! I.a.. ( AR) P . (MA )q 

y I=' Ou + OIYt-1 + 02Yt-~ + .......... + op Yt-p + £, + Bo + Bl£1-1 + B~ £, -~ + ..... -·--· + Bq ft.q 
···-········ ........................ (3) 

~4 c~_,..l!l,.).! L..S t..;.;~ ~-' (ARMA) t.Jl .y. .:;:~_,..;ll:i....WI o_;_,_ll ~L..ll Ult.......ll .ji..:;_, 

1\RMA "I.I"Yt=O,, + O,y,.l + B1£1.1 + £, 
A RMA "2.2--y,=Oo + 01Y•-1+ O:Yt-~ + B1£t-1 + B2 £,-2 + £, 
ARM!\--~.~--)',= Oo + 01Yt-1 + 131£t-1 + B~ ft -2 + £, 
ARMA "p.q")t = Oo + 01Yt-l + 02Yt-2 + ................ + OP Yt-p + £, + Bo + 

: .)tJ\S ~ ..,..:; .) ·~ 

B1£t-1 + 82£,.2+ .................... + Bq £,.q 
~~ .l-ji.oll ~ .illlll ;l~"il J...W ~ - t 

Auto Regressive Integrated Moving Average Process (ARIMA) 
.~' (d) ~J~I .jA (Yt) t-!tJI ~I ,;_,_) j..c y MJ ~~I '-6.~1 .sA '-6.~1 .11. # 

Nun r._):!....JI } 4__:.$WI _;-#.. o_;_,.....ll .:;... ~~ J;~ ·~ I"~J J,.\S:ll4 ._,......:; ._;_,_;ill 

~J >::-• ._;_,_;ill .l3.b_, ~I,_;.,JI i..b.ll ..,._ ~ ....,.lJ _?.i ~ _,i o_fo...JI _,i ~L..ll .)) Stationary 
: ( 

1 
) .)tJI _,.....;11 .)c. 

d1 ~'' y,- Yt-1 
d~- (),- Yt-1) -(Yt-1--),.:)~ L\y,- j,Yt-1 ......... . 

:.):1 L..S ARMA c~_,..l! ,.w1 ji:JI ~tiS M-' 

\ \)I= Oo+ OIYt-1 + o~y,.:+ .... + 0)1 Yt-p+c\£, +BI ~£,.) +132~ £,-2 + .... +Bq~ £h) 
_)_,'11 -'-!J)I .jA ._;_,_;ill .)! ~: ~ ~ 

J= j:;•.:.. .:_y._, (M.•\) -.!l_p::..JI .h.. _,.II_,, (AR) ._.:;1~1 _;\-l.>..i'/1 ~) ~i::. ..::..1_;,! •~ ~_,;._,! l_;.l.:u_, 

;1~1 ~J .)c.~~~~ .;~(ARIMA) c~,..U .)c. Jy..=.\1 ~ Y-~1 t,._:.._,... _#WI,,_;! 
(I\ I•\) "q" ~_;..l.il .y. lb..ll .l.:>..! .!ly.:;,. .h..JJ, ( AR) "P" :i..;-_;.l-!1 .y. Auto Regressive ._.:;1~ 

•• 1 ." •-----;o-_;.:.il .:_...,. _) ,:~,..U -¥_; .:J_,$:>..ill~ .)c._, Difference "d" 4_;-lll .y. ._;_,_)_, 
( ARMA )p 

•JA- .::z..:, ;,...4- '.J.?ll. _ ._,...\J! ~:t..u_, ~~ '-f+_,JI .:.- ~.)!' ~,., (;_,:;.1•) uu.t...J\ ~~VI uUol.. (') 
• 1\\T ~\&., ~_,._!\ • 
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AN ECONOMETRIC STUDY OF PREDICT GAP WHEAT IN EGYPT 
Mohamed, A. M.; Nassar, W. 0. A. and Mansy, E. E. 
Agric. Economic Dept., Fac. of Agic., Mansoura Univ. 

ABSTRACT 
The wheat crop of the most important crops for Egyptian society where grown almost 

in all the governorates of Egypt, and in all the territory of new and old and represents wheat to 
the Egyptian society is particularly important as it represents an important place in the style of 
food, due to the adoption of the majority of the population it as a major source of calories. and 
the demand for wheat year due to the increase of population on the one hand and rising food 
prices on the other hand. so this st•(dy aims mainly to shed light on predict gap wheat the in the 
Arab Republic of Egypt and through the investigation of some of the following sub-goals: -
(1) assess the situation productive and consumer quo of the wheat crop in Egypt, (2) study the 
impact of technology items on productivity Alfdanah of the wheat crop in Egypt. (3) study the 
impact of differences spatial productivity Alfdanah of the wheat crop in Egypt, , ( 4 ) study the 
outlook for the economies of the wheat crop in Egypt. 
To achieve this goal has adopted the current study primarily on secondary data from published 
and unpublished and issued by government agencies specialized and most important of which 
bulletins Agricultural Economics issued by the Central Administration of Agricultural Economics 
at the Ministry of Agriculture; Central Agency For Public Mobilization and Statistics ; also been 
using references and scientific theses , reports and research that have link the subject of study . 
this study has reached to the following: 
• The area planted with wheat at the level of the republic has increased annually during the 
period ( 1997-2010) by 58.697 thousand acres , equivalent to approximately 2.19% of the 
annual average of 2678.21 thousand acres. while the amount of the increase in productivity 
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Alfdanah for the wheat crop about 0.055 ardebs during the study period, representing about 0.31 
8~ of the annual avAtAO~ M About s 17.64 ardebs did nor prove signiffGant fhill inc;re"~e I whi~h 
refers to the relative stability on the finnual average , while the amount of the increase in the total 
production of wheat 1161.077 thousand ardebs during the study period, representing about 2.46 
% of the annual average and of about 47246.57 thousand ardebs . 
• That the national consumption of wheat in Egypt has been increasing annually during the 
period ( 1997-2010 ) by 379.536 thousand tons , equivalent to about 2.46% of the annual 
average of about 15401.21 tons , while the amount of the increase in both gap wheat and about 
self - sufficiency 154.929 thousand tons , 0.293 % , respectively , during the study period . 
representing approximately 1.89 % , 0.62 % of the annual Mtosthma of amounting to about 
8188.22 tons , 47.02 % , respectively , did not prove significant this increase which refers to 
Thbathma of the relative over the annual Mtosthma . 
• Outweigh product Gemmeiza to 9 morally on the following items: a brief 164 »and« brief 160' 
and ' brief 155 ,. and « Sakha 8 »and« my » While this is moral superiority with other items , 
namely : <C brief 168 »and« Sids 1 »and« Sakha 93 »and« Sakha 69 »and« Sakha 61 lOand« 

· Gemmeiza 7 ,.and« Beni Suef 3 »and« Beni Suef 1 » , as stated category« brief 164 »in the last 
place where overtook him all varieties significant superiority except class ' brief 160 ' which 
outweigh him but the difference is not significant , since the product was « 9 Gemmeiza » higher 
productivity Items it could recommendation Bahlalh the subject of other items the least 
productive in areas where enjoys cultivation. 
• The Monofia occupies center stage in terms of productivity Alfdanah estimated at 20.48 ardebs 
for different moral at the level of 0.01 higher than the provinces of North Sinai. Matrouh . Cairo, 
South Sinai, Port Said, New Valley. lsmailia, Luxor, Aswan, Qena, Suez. Nubaria , Fayoum, 
East , Alexandria , Damietta , Sohag. Oaliubiya, Kafr El Sheikh . Assiut, Dakahlia, Beni Suef , 
Giza, Minya, Western and the lake . 
• Possible by estimating the model to predict the amount of domestic production of wheat during 
the period (2014-2022) , where the results indicated that it is expected to reach Egypt's wheat 
production at the end of the seventlyfive-year plan in 2017 about 9.01 million tons ranging from a 
minimum of about 9.05 million tons and a high of about 10.24 million tons , as it is expected to 
reach the amount of the total production of wheat at the end of the five-year plan eighth during 
the year 2022 to about 11.42 million tons ranges between edged the lowest and highest around 
9. 92 0.11590000 tons , respectively . 
• Possible by estimating the model to predict the amount of the national consumption of wheat 
during the period (2014-2022) . where the results indicated that it is expected that up Egypt 
consumption of wheat at the end of the seventh Five- Year Plan in 2017, about 17.76 million 
tons, ranging from a minimum of about 14.53 million tons and a high of about20.72 million tons, 
as it is expected to reach the amount of consumption of wheat at the end of the five-year plan 
eighth during the year 2022 to about 16.50 million tons ranges between edged the lowest and 
highest around 13.01 0.19330000 tons. respectively. 
• Expected to decrease the amount of gap wheat in Egypt during the period (2014-2022) . it is 
expected to reach the gap wheal at the end of the seventh Five- Year Plan in 2017 about 7.45 
million tons ranging from a minimum of about 5.48 million tons and a high of about 10.48 million 
tons , it is also expected that the amount of the gap wheat at the end of five-year plan eighth 
during the year 2022 to about 5.08 million tonnes ranges between a minimum and a high of 
about 3.09 0.7740000 tons, respectively, as shown in table data previously an improvement in 
the rate of self- sufficiency in wheat in Egypt from about 58.05% end of the seventh Five-Year 
Plan in 2017 to an average of 69.21 % at the end of the eighth five-year plan through 2022 
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