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Ŷ
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Ln Ŷ =- 0.016 + 0.892Lnx1t + 0.182Lnx2t

  (-3.03)**           (11.16) ** ( 3.18) **

ß         ( 0.81)    (0.23)
R2= 0.89            F= (179.73)**          DW=2.1
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X5t X4t X3t X2t X1t yt  
0.422 0.705 0.703 0.793 0.967 1 yt 
0.357 0.615 0.578 0.967 1  X1t 
0.633 0.921 0.958 1   X2t 
0.487 0.794 1    X3t 
0.708 1     X3t 

1      X5t 

E-Views 

 statistic Traceوفقاً لقيمة ): أ ( 

RESULT H0 1%CRITICAL 
VALUE  

5%CRITICAL 
VALUE  

TRACE 
STATISTICS 

Eigen 
Value 

Reject H0 at 1% r=0** 35.65 29.68 42.01 0.756 
Reject H0 at 1% r≤ 1** 20.04 15.41 22.23 0.735 

accept H0 r≤ 2n.s 6.65 3.76 3.63 0.228 

  Max-Eigen statisticوفقاً لقيمة ): ب ( 

RESULT H0 1%CRITICAL 
VALUE  

5%CRITICAL 
VALUE  

Max Eigen 
STATISTICS 

EigenV
alue 

Reject H0 at 5% r=0* 25.52 20.97 21.78 0.756 
Reject H0 at 5% r≤ 1* 18.63 14.07 18.61 0.735 

accept H0 r≤ 2n.s 6.63 3.76 3.62 0.226 

H0

Trace TestMax Eigen Test.

n.s 

Eviews

 

Pair wise Granger Causality Test 

Sample: 2000-2016 
Lag  2 

probability Fstatistic Obs Null Hypothesis 

0.896 0.1102 14 yt dose not Granger Cause x1t 
0.098** 3.0875   x1t dose not Granger Cause yt 

0.916 0.966 14 yt dose not Granger Cause x2t 
0.05* 3.994   x2t dose not Granger Cause yt 

0.291n.s 1.405 14 yt dose not Granger Cause x5t 
0.561 0.616   x5t dose not Granger Cause yt 

 ns* ــ 

Eviews  

 



Vol. 64, No. 1, pp. 21-33, 2019(Arabic)                                                                     Alex. J. Agric. Sci.  

 ٣٢

Henderson, James M. and Richard E. Quandt," 
Micro Economic Theory .A mathematical   
Approach", Mc Grow, Hill Book Company 
Inc., New York, 1958.

Pigou, A.C., "The Economics of Welfare", 4th edit, 
Macmillan & Co, Ltd., London, 1932.

Samuelson A. Paul, William D. Nordhaus 
"Economics" Inc., New York, 1995.  

Samuelson, Paul A., Foundation of Economic 
Analysis, Harvard, University Press, 
Cambridge, 1947.

 

 

 

 

 

 

 

 

 



Alex. J. Agric. Sci. (Arabic)                                                                       Vol. 64, No. 1, pp. 21-33, 2019  

 ٣٣

Use Time Series Analysis to Estimate Determinants Soybean 
Production in Egypt 

Ali Youssef Khalifa,Yasmen Salah Abd El- Razek, Alaa Mahmoud Hassan
Department of Economics and Agribusiness, Faculty of Agriculture, Alexandria University 

ABSTRACT 
 

The problem of research in the inability of domestic production of oilseeds to meet the growing food 
needs, leading to import from abroad to keep up with that increase, the amount of imports of oil crops about 
925 thousand tons in 2016 represents imports of soybeans, of which about 89% Soybean about 822 thousand 
tons for the same year. Which is a burden on the Egyptian trade balance, especially in light of the 
liberalization of the exchange rate. The research aimed at using time series analysis to estimate the 
determinants of soybean production in Egypt by studying (1) the economic importance of soybeans, (2) 
estimating the determinants of soybean production in Egypt. The results showed that the production of 
soybeans increased by about 6% per year, which is equivalent to about 1830 tons, and the increase in the farm 
price by about 1% per year, or about 253 pounds, which is a small increase. Which is equivalent to about 
242.7 pounds, which indicates the decline in the net yield of soybean despite the annual increase. The 
increase in the value of Egyptian imports of soybeans by about 25% per year, which is equivalent to 793 
million pounds due to the increase in the quantity of imports 8% annually, equivalent to 45 thousand tons, 
and the increase in the price of importing tons by about 17% per year, whatever To LE 835, which is a burden 
on the Egyptian trade balance. 

The results of the unit root test show that all time series values for all study variables are unstable at their 
level but stable after taking their first differences, except for the costs they are stable at the second difference, 
The most significant determinant of soybean production is the cultivated area and the price of tonnage. It 
accounts for about 89% of the change in the amount of soybean production. The elasticity was estimated at 
0.892 and 0.182 for the cultivated area and the price of ton. This means that a change of 10% in these 
variables With a change in the same trend of 8.9%, 1.8% in the cultivated area and the price of tons of 
soybean. In order of relative importance of the independent variables based on the value of the partial 
regression coefficient (B ^) comes the first area planted, followed by the price of tons of Soybean where the 
value of the coefficient (B ^) was 0.81, 0.23 respectively. 

Based on the above, the study recommends the development of varieties of soybeans to increase 
productivity, in addition to supporting oil crops in general and soybeans in particular to raise the price of tons 
to encourage farmers to grow crops and increase production so as to reduce the amount of imports to reduce 
the deficit in the Egyptian trade balance . 

 


