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Variables Interceot Trend and Interceot Trend and

P Intercept P Intercept

Production QuantityLn(P,,) 1.41 (0) -2.50 (0) -3.29 (1)° -6.02 (4)™

Consumer pricesLn(C,) -5.25(0)™ -5.17(1)"  -10.84 (1) -3.97 (2)”
Price of Imported FeedLn(F,) -5.67 (0)™  -4.76 (4)” -5.62 (1) -3.40 (2)°

Exchange RateLn(E,,) -3.64(0)"  -3.70 (4)" -6.03 (1)™ -4.02 (2)"
1% -3.71 -4.44 -3.83 -4.39

T test 5% -2.98 -3.63 -2.98 -3.61
10% -2.62 -3.25 -2.62 -3.24
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F-Bounds Test Null Hypothesis: No levels relationship

Test Statistic Value F.Sign 01 I
F-statistic 10.44 10.0% 1.88 3.22

k 10 5.0% 1.97 3.45

2.5% 2.33 3.60

1.0% 2.57 3.77
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Conditional Error Correction Regression

Variable Coefficient Std. Error t-Statistic Prob.

C 274.87 0.86 3.96 0.001

Pq(-1)* -0.34 0.18 -4.22 0.001
Cp_POS(-1) -5.97 17.29 -0.35 0.735
Cp_NEG 57.21 47.37 1.21 0.249
Fp_POS(-1) 0.63 0.47 1.36 0.198
Fp_NEG(-1) -1.31 0.26 -2.88 0.005
Exr_POS 47.21 24.43 1.93 0.075
Exr_NEG(-1) -11.49 163.40 -0.70 0.032
D(Cp_POS) -27.82 38.56 -0.72 0.483
D(Fp_POS) 0.17 0.56 0.31 0.764
D(Fp_NEG) -1.31 0.73 -1.80 0.095
D(Exr_NEG) 195.22 144.26 4.20 0.001
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Levels Equation
Case 2: Restricted Constant and No Trend

Variables Coefficient Std. Error t-Statistic Prob.
Cp_POS 0.451256 0.149027 3.028015 0.0085
Cp_NEG 0.507995 0.435308 1.166979 0.2614
Fp_POS 25.47994 17.79407 1.431934 0.1727
Fp_NEG 1.931628- 0.473451 3.880632 0.0030
Exr_ POS 0.507995 0.435308 1.166979 0.2614
Exr_ NEG -1.451986 21.45292 -0.097682 0.0425
C 380.3908 145.0650 3.622208 0.0002

0.1341*Exr_POS - 1.9202*Fp_NEG +-EC = Pq - (0.6249*Cp_POS + 3.2116*Cp_NEG + 0.0618*Fp_POS
0.1873*Exr_NEG + 7.2582 )

.Eviews10 gl e slaie Wl Gl (1) &) Jsaad) by (e Cusa 5 Ciran 3 jdaal)

:(Error Correction Model) g saill Usil) grasual Jalaa sk ()
SN Lgiale) 5 (saall 5 yuad CYDERY) Jaant Aoy e M) s el ) (ECM) ey ¢ Sealiall 235l
Sl c o e JalS5 A8e 3 5n 5 ASU Gl Gginas Wha 05 of bl el dishe 031530 s
?JJ\ CUJ\A:\ASU.Q.}@JAJ\ Mé.u\ua.k\.u‘)\ a5 Ol (V) (.\g‘)djq.;l\‘;h‘)\}ﬂ C_a\_td\‘_;c 2l g ddaadiuall

(V ~YO) \t ‘D\e s‘LA/M/{LG/JJJ/F}MALBA



Y4 .. A.GJ}A” u\}aﬂ\ }AGL\A.“ @‘ﬂ‘ JleICaw?\MhH‘; ;L@ﬂ\ejaﬂ\cl.u\énn)}d\ &\}d\»y‘sﬂudﬂa

ey o(Fp) 32 siall G jrus ¢(Cp) slbandl asalll et s Al <l ysiall Guy (PQ) sbasd)
(EXr) <a_all

.(Error Correction Model) Usil ziauai 73 gad il gilii (V) Jsda
ECM Regression

Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
D(Cp_POS) 0.048542 0.066535 -0.932461 0.0230
D(Fp_POS) 0.243138 0.083683 1.204103 0.3220
D(Fp_NEG) 0.354906 0.163522 0.763110 0.0133

D(Exr_NEG) 4.362552 0.817732 7.357357 0.0000
*(-1)* CointEq -0.632063 0.087266 -11.07332 0.0000
R-squared 0.962257 .Mean dependent var 1178.440
Adjusted R-squared 0.939612 .S.D. dependent var 483.7424
S.E. of regression 118.8747 Akaike info criterion 12.68319
Sum squared resid 211968.0 Schwarz criterion 13.17074
Log likelihood -148.5399 Hannan-Quinn criter. 12.81842
Durbin-Watson stat 1.741252 F-statistic 42.49221
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JWald Test clalrall Jilai JLid) milid (A) Jo2

Test Statistic Value DF .Prob
t-statistic -3.267442 15 0.0032
F-statistic 10.67617 15).(1 0.0032
Chi-square 10.67617 1 0.0021

Null Hypothesis: C(1) = C(5)

Null Hypothesis Summary:

Normalized Restriction (= 0) Value Std. Err.
C(1) - C(5) 0.783247 0.195262

Restrictions are linear in coefficients.
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Test F Prob.

LM 0.242117 0.255417

Normality Test 0.422153 0.964322

Breusch - Pagan -Godfrey 0.461373 0.6334
Ramsey RESET 2.527782 0.1142
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An Econometric Analysis of the Most Important Factors Affecting White Meat
Production in Egypt Using Non-linear Autoregressive Distributed Lag Model (NARDL)

Moataz Eliw
Department of Agricultural Economics, Faculty of Agriculture, Beni-Suef University, Egypt

HIS RESEARCH aims to to measure the key factors influencing the production of white meat in

Egypt using the Nonlinear Autoregressive Distributed Lag Model (NARDL). It analysed the
impact of positive and negative shocks to major factors such as white meat prices, imported feed
costs, and exchange rates on production quantities during the period (1995-2022). The objective was
to identify the most significant independent variables affecting production in both the short and long
term and to determine the time required to restore equilibrium after these variables experience shocks.
The results indicated that the impact of positive and negative shocks in the short term for the
independent variables was statistically insignificant. However, the effects of imported feed costs and
exchange rates became statistically significant when lag periods were introduced, particularly with a
single lag period or when the first difference of some variables was taken. The econometric analysis
results further revealed that negative shocks to both imported feed costs and exchange rates have a
statistically significant negative relationship with the quantity of white meat production when a single
lag period is included. Specifically, an increase in the impact of these variables by one unit leads to a
decrease in white meat production by 1.31 units and 11.49 units, respectively, at 1% and 5%
significance levels during the study period.

Keywords: Production, Consumer Price, Imports, Exchange Rate, NARDL Model, Econometric
Analysis, White Meat, Egypt.
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