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Model Statistics
" Number Mod.el Fit statistics Ljung-Box Q(18) Number
of Stationary R- of
odel Predictors | R- cquared | RMSE | MAPE | MAE | Statistics | DF | Sig. | Outliers
squared q
x1-Model 1 ) 0022 | 0944 | 0262 |1.282 | 0.189 | - -
x2-Model 2 ) 0360 | 0847 | 0324 | 4422 | 0.269 ] - -
x4-Model_3 ) 0612 | 9515 | 0.742 | 4.406 | 0.437 | - -
x5-Model_4 J 0571 10874 | 4427 | 3168 |3.207 | - -
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Exponential Smoothing Model Parameters

Model Estimate SE t Sig.
x1-Model 1 No Transformation Alpha (Level and Trend) .890 .125 7.134 .000
x2-Model 2 No Transformation Alpha (Level and Trend) .583 112 5.213 .000
x4-Model 3 No Transformation Alpha (Level and Trend) 423 .102 4.150 .001
x5-Model 4 No Transformation Alpha (Level and Trend) 475 111 4.270 .001
Exponential Smoothing Model Parameters
Model Estimate | SE t Sig.
x1-Model 1 No Transformation Alpha (Level and Trend) 0.890 0.125 7.134 0.000
x2-Model_2 No Transformation Alpha (Level and Trend) 0.583 0.112 5.213 0.000
x4-Model 3 No Transformation Alpha (Level and Trend) 0.423 0.102 4.150 0.001
x5-Model_4 No Transformation Alpha (Level and Trend) 0.475 0.111 4.270 0.001
Forecast
Model 2015 2016 2017 2018 2019 2020
x1-Model_1 Forecast 15.76 15.90 16.04 16.18 16.33 16.47
UCL 16.32 17.04 17.87 18.79 19.81 20.90
LCL 15.21 14.77 14.22 13.58 12.84 12.03
x2-Model_2 Forecast 6.74 6.76 6.78 6.80 6.81 6.83
UCL 7.43 7.82 8.26 8.75 9.28 9.85
LCL 6.06 5.70 5.30 4.85 4.35 3.82
x4-Model_3 Forecast 10.37 10.32 10.27 10.22 10.17 10.12
UCL 11.94 12.38 12.88 13.44 14.06 14.71
LCL 8.80 8.26 7.65 6.99 6.28 5.52
x5-Model_4 Forecast 126.99 130.86 134.73 138.61 142.48 146.36
UCL 136.37 143.80 151.73 160.09 168.83 177.92
LCL 117.60 117.92 117.73 117.12 116.13 114.80
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An Econometric analysis for the most important factors affecting the gross domestic
product (GDP) of Egyptian Agriculture
Dr. Alaa Ahmed Ahmed Kotb
Agricultural Economics Research Institute
Summary:

Egypt lately to many economic and political changes which led to constant retreat in the
relative weight of the value of the gross domestic product of agricultural GDP from 17.03%
in 1998 to 11.3% IN2014M. Therefore, the study is aimed at analysing and identifying the
most important factors affecting the total output value of domestic agricultural and arranging
these factors in accordance with the relative importance in influencing the value of
agricultural output, then forecast by the total output value of domestic agricultural during the
period(2015-2020).

The most important results of the findings of the study:

—showing the increase of the crop area and the number of agricultural labor and value
the constant value of exports and the number of units livestock and agricultural tractors in
2014m by 22.03%, 39.8 percent, 337.2 percent, 28.9%, 56.4% of 1998 respectively. While
the real value of the Agricultural Investment and the constant value of the agricultural loans
in 2014m by 60.1%, 28.8% of 1998 respectively.

-The monetary variables which was represented in the value of the Agricultural
Investment (X¢) and the value of agricultural loans (X;) which are variables used to measure
the impact of capital used in agriculture and the value of GDP agricultural (Y) indicate that
transactions signals negative gradient that increase the agricultural investment agricultural
loans was not consistent with the rates of increase in the value of the output of domestic
agricultural, which requires reconsidering the policies associated with investment and
lending.

The results indicate the existence of a direct relationship between the independent
variables and the value of the output of domestic agricultural where increasing crop area
(X;), the number of agricultural employment (X,), the number of animal units (X,), the
number of agricultural tractors (Xs) by 10% will lead to an increase in the value of the output
of domestic agricultural (Y) 0.78 percent, 1.08 percent, 6.03% and 7.25% respectively, in
accordance with the economic logic of total regression transactions of the model of 1.451 to
the possibility to benefit from the advantages of the productive capacity of large these
variables in the light of the current proprietary water-treatment. The assessment of the
regression transactions Standard Partial showing the arrangement of the variables in
accordance with their importance in influencing the production value of domestic agricultural
were, the number of agricultural tractors (Xs), followed by the number of animal units (X;),
the number of agricultural employment (X,), crop area (X;), where reached 0.522, 0.399,

0.092, 0.30respectively. The parameter value specifically to such variables explain about
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95% of the changes the value of gross domestic agricultural, explains the parameter values
to VIF free estimated model from the problem of multicollinearity pace as its value went
down 10 all independent variables to the model, and the value of the D.W that indications of
the problem of autocorrelation, as proven moral model is estimated at the level of the moral
1%.

It was found that the expected value of gross domestic agricultural year 2017 about
203.74billion pounds, an increase of 5.3% of the real value of gross domestic agricultural in
2014. In consistently push forward and reached the expected value of gross domestic
agricultural about 215.77billion pounds, up 11.5%, 5.6% of the real value of the gross

domestic product of agriculture in 2014 and 2017, respectively.



