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Abstract

The study examined the issue of estimating the function of wheat
production at Al Gezira state in Sudan (2014-1990), and by using the
multiple regression models the major problem of the study had been
fluctuation of wheat production, the issue studied that whether the
cultivated areas and the production costs have an impact on its production.
And the most important hypothesizes the study examined: there is a direct
correlation between cultivated areas and the amount produced from wheat,
and there is inverse relationship between the costs of production and the
amount produced from the wheat. The study adopted analytical descriptive
methodand the econometric method in order to reach the best possible
model. Finally the study reached to a number of important conclusions:
there is a direct correlation between cultivated areas and the production,
there is an inverse relationship between the costs of production the
production, the absence of measurement problems on the model, andthe
ability of the model to predict, then the study reached several
recommendations,increasing the areas of wheat cultivation,encouraging and
motivating the government to the farmers to increase production by
increasing the price of wheat concentrate, providing the inputs of

production and necessary funding at the appropriate time.
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CW -0.066072 0.063600 -1.038857 0.0001
EW 0.715146 0.353230 2.024590 0.0572
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-3.7667 1% Critical Value* -3.603172 ADF Test Statistic
-3.0038 5% Critical Value
-2.6417 10% Critical Value

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(CW)

Method: Least Squares

Date: 03/25/17 Time: 13:12

Sample(adjusted): 1992 2013

Included observations: 22 after adjusting endpoints

Prob. t-Statistic Std. Error Coefficient Variable
0.0019 -3.603172 0.320402 -1.154464 CW(-1)
0.5096 0.672059 0.225938 0.151843 D(CW(-1))
0.0077 2.980660 9954552. 29671132 C

-168831.8 Mean dependent var 0.512626 R-squared

36233885 S.D. dependent var 0.461324 Adjusted R-squared
37.15637  Akaike info criterion 26593698 S.E. of regression
37.30515 Schwarz criterion 1.34E+16 Sum squared resid
9.992234  F-statistic -405.7201 Log likelihood
0.001083  Prob(F-statistic) _2.059770 Durbin-Watson stat
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-3.8067 1% Critical Value* -4.482082 ADF Test Statistic
-3.0199 5% Critical Value
-2.6502 10% Critical Value

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(QW?2)

Method: Least Squares

Date: 03/25/17 Time: 13:15

Sample(adjusted): 1994 2013

Included observations: 20 after adjusting endpoints

Prob. t-Statistic ~ Std. Error Coefficient Variable
0.0003 -4.482082  0.367166 -1.645669 QW2(-1)
0.2915 1.088622  0.187258 0.203853 D(QW2(-1))
0.9862 -0.017525  22673.93 -397.3542 C

-14100.00 Mean dependent var 0.718930 R-squared
180117.2  S.D. dependent var 0.685863 Adjusted R-squared
26.02016  Akaike info criterion 100951.9 S.E. of regression
26.16952  Schwarz criterion 1.73E+11 Sum squared resid
21.74159 F-statistic -257.2016 Log likelihood
0.000021  Prob(F-statistic) _ 2.170319 Durbin-Watson stat
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-3.8067
-3.0199
-2.6502

LA AN A dabual) ) i) gl

1% Critical Value*
5% Critical Value
10% Critical Value

-4.445841 ADF Test Statistic

*MacKinnon critical values for rejection of hypothesis of a unit root.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(EW?2)
Method: Least Squares

Date: 03/25/17 Time: 13:16

Sample(adjusted): 1994 2013
Included observations: 20 after adjusting endpoints

Prob.

t-Statistic Std. Error Coefficient Variable

0.0004
0.3759
0.9074

-4.445841 0.392470
0.909351 0.231776
-0.118077 22719.65

-1.744860 EW2(-1)
0.210766 D(EW2(-1))
-2682.661 C

-3250.000
186897.6
26.03277
26.18213
23.65318

0.000012

Mean dependent var
S.D. dependent var
Akaike info criterion
Schwarz criterion
F-statistic
Prob(F-statistic)

0.735640 R-squared
0.704539 Adjusted R-squared
101590.6 S.E. of regression
1.75E+11 Sum squared resid
-257.3277 Log likelihood

_2.003214 Durbin-Watson stat
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Date: 03/25/17 Time: 13:16
Sample: 1990 2013
Included observations: 22

Test
assumption:
Linear
deterministic
trend in the
data
Series: CW EW QW
Lags interval: 1to 1
Hypothesized 1 Percent 5 Percent Likelihood
No. of CE(s) Critical Value Critical Value Ratio Eigenvalue
None ** 35.65 29.68 52.18465 0.790794
At most 1 * 20.04 15.41 17.76701 0.394609
At most 2 ** 6.65 3.76 6.725634 0.263400

*(**) denotes
rejection of the
hypothesis at
5%(1%)
significance
level
L.R. test
indicates 3
cointegrating
equation(s) at

5%
significance
level
Unnormalized Cointegrating Coefficients:

QW EW CW
3.83E-06 -2.41E-06 -4.25E-09
1.62E-06 -2.25E-06 7.04E-09

-2.23E-06 5.78E-07 -9.81E-09
Normalized

Cointegrating
Coefficients: 1
Cointegrating

Equation(s)
C QW EW CW
-16312575 -900.7631 567.2902 1.000000
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(351.514) (225.958)
-946.3867 Log likelihood
Normalized
Cointegrating
Coefficients: 2
Cointegrating
Equation(s)
C QW EW CW
7944208. -177.7213 0.000000 1.000000
(83.1557)
-42759.04 -1.274554 1.000000 0.000000
(0.16581)
-940.8660 Log likelihood

Dependent Variable: LOG(QW)
Method: Least Squares
Date: 02/28/17 Time: 11:43
Sample: 1991 2013

Included observations: 23

feall) gl Al s il

Convergence achieved after 9 iterations

Prob. t-Statistic ~ Std. Error Coefficient Variable
0.0132  0.878523  4.648641 4.083939 C
0.0572  2.024590 0.353230 0.715146 LOG(EW)
0.0001 -1.038857 0.063600 -0.066072 LOG(CW)
0.0002  1.785321  0.259110 0.462595 AR(1)
11.89894 Mean dependent var 0.619331 R-squared
0.776948 S.D. dependent var 0.559226 Adjusted R-squared
1.670663  Akaike info criterion 0.515822 S.E. of regression
1.868140 Schwarz criterion 5.055383 Sum squared resid
10.30405 F-statistic -15.21262 Log likelihood
0.000303  Prob(F-statistic) 1.745633 Durbin-Watson stat
.46 Inverted AR Roots
POl @l ane A Laal
ARCH Test:
0.205092  Probability 1.710225 F-statistic
0.188150 Probability 1.732047 Obs*R-squared

Test Equation:
Dependent Variable: RESID"2
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Method: Least Squares
Date: 04/27/17 Time: 13:27
Sample(adjusted): 1991 2013

Included observations: 23 after adjusting endpoints

Prob. t-Statistic ~ Std. Error Coefficient Variable

0.1506  1.492035  0.130785 0.195136 C

0.2051  1.307756  0.210156 0.274833 RESID"2(-1)
0.270532 Mean dependent var 0.075306 R-squared
0.572010 S.D. dependent var 0.031273 Adjusted R-squared
1.771846  Akaike info criterion 0.562994 S.E. of regression
1.870585  Schwarz criterion 6.656212 Sum squared resid
1.710225 F-statistic -18.37623 Log likelihood
0.205092  Prob(F-statistic) 1.901465 Durbin-Watson stat

Aliual) Cpitial) Gy Anaiall Jadl) Bl y) AlSe

Qw Cw
Qw 1.000000 -0.146719
Cw -0.146719 1.000000

14

5l o g dgalll Byha LSAl

13 |

12 |

11 |
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Forecast: QWF

Actual: LOG(QW)

Forecast sample: 1990 2013
Adjusted sample: 1991 2013
Included observations: 23

Root Mean S quared E mo0.526294
Mean Absolute Emor ~ 0.377288
Mean Abs. P ercent Emor3.313401
Theil Inequality Coefficieft022095
Bias Proportion 0.000590
Variance Proportion 0.249234
Covariance P roportiof. 750176

10

\\//‘\/ \\"/

92 94 9% 98 00 02 04 06 08 10 12

|— QWF ----+2SE.|
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