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Heteroskedasticity Test: ARCH

F-statistic 0.054922 Prob. F(1,37) 0.8160

Obs*R-squared ~ 0.057805 Prob. Chi-Square(1)  0.8100
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Null Hypothesis: No levels relationship

F-Bounds Test

Test Statistic  Value Signif. 1(0) 1(1)
Asymptotic: n=1000

F-statistic 23.40652 10% 233 3.25

K 6 5% 2,63 3.62

2.5% 29 3.94

1% 3.27 4.39
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Coefficients
Variable Coefficient  Std. Error t-Statistic  Prob.
X1 0.000995 0.003465 0.287144 0.7837
X2 -0.199545 0.132416 -1.506948 0.1825
X3 0.572309 0.025003 22.88917 0.0000
X4 -0.006389 0.005194 -1.230102 0.2647
X5 5430.007 2088.982 2599356  0.0407
X6 1610.367 1966.716  0.818810 0.4442
@TREND -12154.75 4419.669 -2.750150 0.0333
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An Econometric Study of the Most Important Factors Affecting the Quantity of
Egypt's Cheese Exports Using the Autoregressive Distributed Lag (ARDL) Model

Alesawy, A.A. R. and S. Ghenmy*
Dept. Econ. and Agric. Extension, Fac. Technol. and Dev., Zagazig Univ., Egypt.

ABSTRACT

The research primarily aims to study the most important factors affecting the quantity of Egyptian cheese exports in global markets,
using a number of mathematical and statistical methods that are appropriate to the research topic, such as relative importance and general
regression. The Autoregressive Distributed Lag (ARDL) model was applied. The results showed a positive effect and a direct relationship
between the quantity of cheese exports and the livestock production index in the long run. When the livestock production index increases by
1%, the quantity of Egypt's cheese exports increases by 5430%, and vice versa. There is also a positive effect and a direct relationship between
the quantity of cheese exports and the value of Egypt's dairy product exports in the long run. When the value of Egypt's dairy product exports
increases by 1%, the quantity of Egypt's cheese exports increases by 0.572%, and vice versa. The research recommends the necessity of
developing the infrastructure of the animal sector by enhancing technical and financial support, which contributes to improving the quality of
services, and developing the productive capacities of this vital sector, and encouraging farmers to adopt modern technologies with the aim of
enhancing productivity and improving product quality.

Keywords: Exports, Cheese, ARDL Model, Influencing Factors, Egypt.
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