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Abstract:

The wheat crop is of great importance as the primary food commaodity in
Egyptian agriculture, and Egypt is one of the most importing countries for
wheat, and despite the huge increase in the quantity produced of it, it does
not meet the needs of the population of foodstuffs necessary to achieve self-
sufficiency, so the aim of the study was to search for the most important
factors controlling the amount of wheat imports during the period (1980-
2020), using the co-integration approach based on the (ARDL) model and
the error correction model. The study found that the significance of both
the exchange rate and the local production of wheat in the long term were
proven, while the significance of domestic consumption, import price,
global price and the amount of wheat losses were not proven. In the short
term, all parameters were significant at the level of 5% and 10% except for
the variable of domestic consumption and production of wheat and the
world price of wheat, while the relationship between domestic production
for the previous two years and domestic consumption for the previous year
and the world price of wheat for the previous year and the volume of
imports was significant at the level of 5%, and the study recommends
paying attention to expanding the cultivation of the wheat crop, by
cultivating high-productivity varieties and increasing the guiding role, and
preserving agricultural land from encroachment, searching for alternative
solutions to change Consumer behavior of families, and research on ways
to ensure birth control and family, and these alternative solutions also
require educational programs directed to encourage families to choose a
more balanced diet, to reduce wheat consumption.

Key Words: Wheat Imports — ARDL Model - Food security.
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(Bounds Test) agaall Ladl(£) Jedn

Signi. | 1(0)Bounds 1(1)Bounds
10% 1.99 2.94
F-Statistics 3.532736 5% 2.27 3.28
2.5% 2.55 3.61
1% 2.88 3.99

a8l R ((3.53) ssbed ) F L) dad of (gilead) Jgaad) o iy
addl o dll (ad ) by Ao 5 (10% 5% Clgiua die Lal) 3gaad) g Lial) 3gasd)
Aij) g ADe 25a) &jida JalSi ABe asa g (Hi) disd Gasd) Jsdy (Ho)
ABDe dgae Auldl) Apdd S L gy o(Zisad) Ciie om JaY) Ak
L 8 pmall il ptial) g el (e Ay aal) )oY A G Ja¥) Alygh A
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(ARDL)
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ARDL(3,3,4,4,4,4,3) S gisaill

Variable Coefficient Std. error t-stat Prob

LNEX 0.731 0.262 2.78 0.0386
LNCONS 0.964 0.915 1.05 0.3402
LNLOSS -0.033 0.315 -0.105 0.9208
LNP 0.000559 0.504 0.0011 0.9992
LNPRO -1.481 0.628 -2.359 0.0648
LNPX 0.136 0.582 0.233 0.8248
C 0.304 2.185 0.138 0.8949
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Y Aol oda oSy cqall) d i o qallally eyl (S Ul e G gSa 3 uiad)
g ) clad i) aa ilals

2 ai el JaY) clide s (ECM) Uadll asual gigal pa Ll
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Variable Coefficient Std. error t-stat Prob
D(LNIMP(-1)) 0.833392 0.121348 6.867784 0.0010
D(LNIMP(-2)) 0.428798 0.081311 5.273583 0.0033
D(LNEX) 0.987055 0.129359 7.630383 0.0006
D(LNEX(-1)) -0.409660 0.146162 -2.802785 0.0379
D(LNEX(-2)) -0.851847 0.108579 -7.845440 0.0005
D(LNEX(-3)) 0.357146 0.102674 3.478437 0.0177
D(LNCONS) 0.163570 0.155501 1.051887 0.3410
D(LNCONS(-1)) -1.601478 0.243312 -6.581993 0.0012
D(LNCONS(-2)) -1.407208 0.184500 -7.627137 0.0006
D(LNLOSS) 0.793401 0.113139 7.012645 0.0009
D(LNLOSS(-1)) 0.337856 0.150966 2.237966 0.0754
D(LNLOSS(-2)) 1.252598 0.207132 6.047342 0.0018
D(LNP) -0.02038 0.105240 -0.193656 0.8541
D(LNP(-1)) 0.428966 0.128705 3.332928 0.0207
D(LNP(-2)) -0.768226 0.135207 -5.681843 0.0024
D(LNP(-3)) 0.521000 0.114088 4.566641 0.0060
D(LNPRO) 0.067304 0.161467 0.416828 0.6941
D(LNPRO(-1)) 0.433888 0.247420 10.753649 0.1399
D(LNPRO(-2)) 2.096600 0.275509 7.609901 0.0006
D(LNPRO(-3)) 1.132180 0.178937 6.327252 0.0015
D(LNPX) -0.56276 0.064879 -8.673962 0.0003
D(LNPX(-1)) -0.187322 0.078539 -2.385068 0.0628
D(LNPX(-2)) 0.290579 0.089563 3.244397 0.0228
D(LNPX(-3)) -0.690428 0.089530 -7.711683 0.0006
CointEq(-1)* -0.97383 0.118244 -8.235808 0.0004
CointEq=IMP-(0.3037+0.7311LNEX+0.9639LNCONS-
0.0329LNLOSS+0.0006LNP-1.4811LNPRO+0.1358LNPX)
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Breusch-Godfrey Serial Correlation LM Test
F-Statistics 2.037872 | Prob.F(2,3) 0.2761
Obs*R-squared 21.31261 | Prob.Chi-Square 0.000
Heteroscedasticity Test: Breusch-Pagan-Godfrey
F-Statistics 0.508686 | Prob.F(31,5) 0.8883
Obs*R-squared 28.09260 | Prob.Chi-Square (31) 0.6164
Scaled explained SS 0.482346 | Prob.Chi-Square (31) 1.0000
Normality Test: Jarque-Bera
Jarque-Bera 0457415 Probability ‘ 0.795561
Ramsey Reset Test
t-statistics 0.273887 | Probability 0.7977
F-Statistics 0.075014 | Probability 0.7977
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