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The Impact of Risk Management on Commodity Pricing and Modeling – A 

Case Study of Wheat 

Nehal Ali Abdoo Akhboor (1,*)                      

 

Abstract: 

Commodities are subject to various risks. There is a seasonal factor, storage risks, supply and 

demand for the commodity. Commodities are frequently traded in financial markets and can be 

traded immediately or their derivatives traded in the financial market. The most common types 

of traded commodities are agricultural commodities, metals, and energy products. Market risk 

management is common in most companies around the world, but the focus is usually around 

risk management of price risks, quantity risks, cost risks, and regulatory risks. 

In order to model commodity prices, descriptive analysis was used to estimate future commodity 

prices, and the components can be combined with criteria of central tendency and their 

relationship with time. 

The research found that risk management of all types - prices, quantity, cost, and regulation - 

has a significant impact on determining the price of wheat in commodity markets, and it has an 

impact on the time frame. 
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Q = - 10,00,000 + 4775.5 t……(1) 

R= 0.93%

20182024 

538.820181369.939

20236.3

201945.2620242022

1102.69

20221094.850.72

1137.0711591.9

202312301243

2023720231623

2024206227

 ( بالريال اليمني. م2019 –  2018( الموضح لحركة أسعار القمح للفترة )1الجدول رقم ) 

2

2018 2019 2020 2021 2022 2023 2024 

 75009100 10700 14800 26300 31500 29000 

 75009100 10700 14800 28500 30500 32000 

 75009100 11500 15300 29000 33700 35200 

 75009400 11500 15300 29000 37700 33000 

 75009000 11500 15300 27500 29100 35000 

 75009000 12700 16000 31000 28000 33500 

 85009000 13200 16000 32500 30500 33500 

 85009000 13200 16500 34000 29300 33500 

 96009000 1320 17000 32200 29300 33500 

 96009200 14500 17000 35000 28000 33500 

 96009200 14500 17900 3000 28700 33500 

 96009200 14500 18900 30500 28500 33500 

538.38 572.19 735.21 1020.78 1136.2 1369.939 1658.89 
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30% 

7

30302000

215

14000 103990 31200 28000 135190 163190 81.6 759 

2 3297 86417 25950 23079 112367 135446 67.72 630 

3 2944 77585 23300 20608 100885 121493 60.75 565 

 

42628 69700 20900 18396 90600 108996 54.5 507 

5 2434 64833 19450 17038 84283 101321 50.66 471 

6 2253 60326 18100 15771 78426 94197 47.1 438 

 

72087 56153 16850 14609 73003 87612 43.81 407 

8 2006 54146 16250 14042 70396 84438 42.22 393 

9 1858 50431 15150 13006 65581 78587 39.29 366 

10 1786 48645 14600 12502 63245 75747 37.87 352 

 

111595 43860 13150 11165 57010 68175 34.09 317 

12 1477 40906 12300 10339 53206 63545 31.77 296 

13 1420 39487 11850 9940 51337 61277 30.64 285 

14 1315 36858 11050 9205 47908 57113 28.56 266 

 

151217 34423 10350 8519 44773 53292 26.65 248 

16 1171 33287 10000 8197 43287 51484 25.74 239 

17 1084 32353 9700 7588 42053 49641 24.82 231 

 

18968 32136 9650 6776 41786 48562 24.28 226 

19 896 31870 9550 6272 41420 47692 23.85 222 

20 800 31390 9400 5600 40790 46390 23.2 216 
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197.75 155.0833 114.3 114.3 

 181123.6667 88.8 88.8 
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4180.000 600.000 

20250.000 750.000 

650.000 335000 

440.000 195000 
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300

40452830404540

45
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1 610452013

 

 .( الموضح لنسبة المبيعات والسعر الجمركي لسلعة القمح5جدول رقم )

 السعر الجمركي  رباحأ القيمة المضافة  نسبه المبيعات  الرسوم نوع السلعة 

 500 250 معفي معفي معفي %10 القمح

2023

 

 .( سعر الطن )السعر الاسترشادي( والجمركي وفق مصلحة الجمارك لسلعة الدقيق 6جدول رقم )

أدنى سعر   الصنف

 للاسترشاد 

أدنى سعر  

 للاسترشاد 

تحول 

 1000للكيلو÷

تضرب بسعر  تحول لعدد الوحدات

 1500على أصرف 

الدقيق 

 للطن

450$ 450$ 0.45 0.45×50  =22.5 33750 
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spss 

0.952025202950

39029

2025202920252029

162025182026202027222028242029

Q = 3012.42 + 390.27 n…….(2)

85

Model Summary and Parameter Estimates 

Dependent Variable:  
      

Equation Model Summary Parameter Estimates 

R Square F df1df2 Sig. Constant b1 

Linear .809 347.684 1 82 .000 3012.421 390.274 
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920252029 

 20252026 2027 2028 2029 

 36185.6740868.96 45552.24 50235.52 54918.81 

 36575.9541259.23 45942.51 50625.8 55309.08 

 36966.2241649.5 46332.79 51016.07 55699.35 

 37356.4942039.78 46723.06 51406.34 56089.63 

 37746.7742430.05 47113.33 51796.62 56479.9 

 38137.0442820.32 47503.61 52186.89 56870.17 

 38527.3243210.6 47893.88 52577.16 57260.45 

 38917.5943600.87 48284.15 52967.44 57650.72 

 39307.8643991.15 48674.43 53357.71 58040.99 

 39698.1444381.42 49064.7 53747.98 58431.27 

 40088.4144771.69 49454.98 54138.26 58821.54 

 40478.6845161.97 49845.25 54528.53 59211.81 

spss
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