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Stepwise Regression

Yt-i

 

 
 

 

19952013

 

 

 

1 

2

3

4

1

2

1 

2

SquaresGeneralized 

LeastGLS 

 

 

 

 

1

1

96

4.5

0.16 1

0.16



هنتصر هحوود – حسين آدم                                                  28 

 

Arab Univ. J. Agric. Sci., 24(1), 2016 

1

19952013

R
2 R

-2 F H LMh 

 Test TestTest

1 Ŷ=76.5+4.5x1t-1  +95.3 x2t-1+0.73xt-1   

 6.424.142.30.5

0.160.19

0.97 0.96 88)
**3.5

** 0.65 

2 Ŷ=45.2+62.4x3t-1  +24.6 x4t-1+0.56xt-1  

 8.732.245.310.3

0.260.19

0.85 0.86 562.2
* 0.16 

3 Ŷ=78.3+53.1x5t-1  1+0.88xt-1  

 6.232.160. 6

0.15

0.96 0.95 531.2 5.4 

4Ŷ=18.6+84.1x2t-1  +78.1x 4t-1+0.67xt-1  

8.224.112.152.4

0.320.25

0.93 0.96 824.3
** 2.1 

Ŷt

Xt-11 t

X1t-1t-1

X2t-1t-1

X3t-1t-1

X4t-1t-1

X5t-1t-1

 t 

  

 0.050.01 

1

95.3

0.19

1

0.19 0.27

3.70



 دراسة تحليلية لإستجابة عرض هحصول الطواطن الشتوى في هصر                     29

Arab Univ. J. Agric. Sci., 24(1), 2016 

21

86

 

62.4 

0.26 

1

0.26

24.6

0.19

1

0.19

0.44 

2.27

 

31

 

95

53.1 

0.151

0.15

0.12

8.33

4

1

96

84.1  

0.32 

1

0.32

 

78.1 

0.25  1

0.25

 

0.33



هنتصر هحوود – حسين آدم                                                  30 

 

Arab Univ. J. Agric. Sci., 24(1), 2016 

3.03

 

 

 

 

12

93 

24.1 

0.17 

1

0.17

0.14

7.14

2

2

91

53.2

0.24 

1

 0.24

0.19

5.26

32

 

94

56.3 

0.12 

1

0.12

0.20

5

 



 دراسة تحليلية لإستجابة عرض هحصول الطواطن الشتوى في هصر                     31

Arab Univ. J. Agric. Sci., 24(1), 2016 

R
2 R

-2 F H LMh 

 Test TestTest

1 Ŷ=128.3+24.1xx1t-1  +0.73x xt-1+0.13xxt-2  

 5.234.212.91.9

0.17

0.94 0.93 562.8
** 1.3 

2Ŷ= 96.8 + 53.2x4t-1  + 0.69 xt-1 + 0.12xt-2  

1.184.165.122.11

0.24

0.92 0.91 491.4 5.8
** 

3 Ŷ=114.8 + 56.3x5t-1  1 + 0.71xt-1 + 0.09xt-2 

1.283.994.682.11

0.12

0.95 0.94 724.8
** 0.9 

4 Ŷ= 98 +96.9x2t-1  + 70x 4t-1 + 0.55xt-1 +0.14xt-2 

2.122.44.672.51.8

0.290.27

0.97 0.96 89 3.5
** 0.5 

Ŷt

Xt-11 t

Xt-22 t

X1t-1t-1

X2t-2t-1

X4t-1t-1

X5t-1t-1

 t 

  

 0.050.01 

1

4

2

96

96.9 

0.29 

1

0.29



هنتصر هحوود – حسين آدم                                                  32 

 

Arab Univ. J. Agric. Sci., 24(1), 2016 

70.1 

0.27 

1

0.27

 0.31

3.23

 



 دراسة تحليلية لإستجابة عرض هحصول الطواطن الشتوى في هصر                     33

Arab Univ. J. Agric. Sci., 24(1), 2016 

 

19952013

7

9

3

2008

 

1992

 

Chetty, V.K. 1971. Estimation of Solow's 

Distributed Lag Models, Econometrica, 39(1).   

Durbin, J. 1970.  Testing for Serial Correlation in 

Least Squares Regression when Some of the 

Regressors are Lagged Dependent Variables, 

Econometrica, 38(2). 

Engle, R. 1982. Autoregressive Conditional 

Heteroscedasticity with Estimates of Variance 

of United Kingdom Inflation, Econometrica, 

50(4).  
Maddala, G.S. and Rao, A.S. 1971.  Maximum 

Likelihood Estimation of Solow’s and 

Jorgensen’s Distributed Lag Models Rev. 

Econ. Stat., 53(1). 
Neriove, M. 1956. Estimates of Easticities of 

Supply of Selected Agricultural Commodities. 

J. Farm Econ., 38(2).  
Neriove, M. 1958. The Dynamics of Supply 

Estimation of Farmers Response to Price. The 

John Hopkins Univ., Press, Baltimore, USA.  
Solow, R. 1960. On a Family of Lag Distribution 

Econometrica. 28(2). 



هنتصر هحوود – حسين آدم                                                  34 

 

Arab Univ. J. Agric. Sci., 24(1), 2016 

 

 

1

19952013

1995 145163351 354 80815 158 524399 3788 

1996 167163858 393 94641 169 393464 1820

1997 155163896 393 101659 203 395730 3060

1998 16415 3587 413 100 757 191 2741652594 

7999 756 77 4446 395 707 697 794 357 967 9886 

2000 17716 3689 391 85 628 194 7313553613 

2001 15817 4138 393 89636 194 480510 3414 

2002 173173991 397 97 717 197 5124933080 

2003 17918 7766 601 108696 218 5985733512

2004 198185690 491 155717 326 142317952206

2005 21519 5273 466 154 696 331 17551310738

2006 20918 8022 611 178858 347172213815653

2007 20018 8140 633 188 1212353 248912156906

2008 218 18 11622 845 231 1217 581 25782376 5481 

2009 265 20 6662 547 317 1329 573 30162179 6476 

2010 204 20 9664 712 263 1345 575 2389 1565 6680 

2011 208 18 26048 1737 355 1521 596 2399 1474 8556 

2012208 18 21683 1474 3641165 717 24082605 3141 

2013 202 1822134 1485 387 1167 730 2959 2543 3154 

789.53 77.53 8673.68 670.05 787.49 975.95 360.37 7447.89 7778.89 4039.89 


