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LS ABle d5a 5 (e @83l (ARDL Bounds Test) & jisiall Jalsall agaall jloal ga o jdal)
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Null Hypothesis: No long-run relationships exist
k Value Test Statistic
7 19.44723 F-statistic
Critical Value Bounds
I(1) Bound 1(0) Bound Significance
3.13 2.03 10%
3.5 2.32 5%
3.84 2.6 2.5%
4.26 2.96 1%

(7) ady @alall Eviews9 ulill sLaBy) mal j daja aladialy Judadl) cla s e Cuna 1 jaal)
tg paal) o150 el pull) dad o Lol @l paial) Ghany S LAY paEs) ¢
Log i pa < 5aV) il Gl e oSl @l il JalSl g saa ) Hia il ol ja) aey

a3 =l s Al 3, Ll gaal a5 (ARDL) sUaY) <l i aojsis A JasiV) 73 gad (Guukad

JaY e 38 8 5V Guiin Ll ARDL 73503 ey e atl 5 (Y +)) Pesaran daud 5 sy sl

ia) a5 AIC Jme e Naldie) s zasaill o il (0) Jpaal) pmses Jashall Ja¥ly il

Al alaad) (e dael sise 3 sall o (e SU 5 WS ARDI(L, 1, 1, 2,2, 1, 2, 2) zisa

top LAY a3 aal 5 ) Slas) QY ) Al 3 DU

D) 2 e sy Cia Ell 03 Lli ) asa ade e S m e Caelias il -
oah Jsdl Jlas) B asa a2 ) (Breusch-Godfrey Serial Correlation LM Test)
Lad oy (4,0 VVE) Lginall (o sl A Caly Cus Bl S0 o)) agag sl Siaay caaal)
%0 iy small AV (5 siin e S

7o 55 (Breusch-Pagan-Godfrey) sl alasinl o5l je 3l O_al_f_'\ O Awia i loaY g -
Ahe 2 ga g pany JEN paall dpm Bl )l Alaa) B dgag pae ()l o35 SLEAY) il
(+,££97) Y] dad &l Cus cplall DS A dsa s ade a3 V) cplall (sl
%0 &y ginall ANV (5 gina (o S| Al 2

iad o ) i il culSy (Jarque- Bera) las) alasiuly egadall a3l Ja e a3l S5 -
el sda g %0 AN (5 sise e Sl a s (+,Y0Y) Alaal) dady (Y,VOV) il laaY)
Y00 iy sina (5 gina die aulall ayi gl aii Bl o e

el o3 adall o gail) 8 Al <l yaiall o ad Ll ) MAJP}(':JQ byl e aanlly —
Lls ¥l sas ol adoail) Jalas dad <)) LS il Cua (VIF) ool adcs Jalae dad e
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ol 73 gadll Baga il JLEAS il (o) ab) Jgan
Breusch-Godfrey Serial Correlation LM Test: 8 st 131 bl ¥) sl

0.0714 Prob. F(2,13) 3.255832 F-statistic
0.0094 Prob. Chi-Square(2) 9.344491 Obs*R-squared
Heteroskedasticity Test: Breusch-Pagan-Godfrey 8 sall cplidll <l Lad)
0.4496 Prob. F(19,7) 1.155668 F-statistic
0.3666 Prob. Chi-Square(19) 20.47324 Obs*R-squared
1.0000 Prob. Chi-Square(19) 2.448722 Scaled explained SS
ol andl) a5 gal LR il
" Series: Residuals
Sample 1992 2018
10 Observations 27
e Mean -2.83e-15
Median 0.000977
Maximum 0.021387
6 - Minimum -0.020952
Std. Dev. 0.008377
4 Skewngss -0.071436
Kurtosis 4558889
2 Jarque-Bera  2.756865
Probability 0.251973
0l | | | |
-0.02 -0.01 0.00 0.01 0.02
Variance Inflation Factors (il adual Jalaa sl
Uiloal) i paiall VIF
X 7.172539
X, 8.872483
X3 8.748082
X4 7.973176
Xs 5.189563
X6 5.27855
X7 3.270706
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¥, Y4 Ay el 5l e il

X Aoyl Aleal)l 23e Y eyl Jdaall ol ded G Lilias) dygiee e Aok Al dgay -
3y of gl Lmall JaY) 8 o) )3 Jadd) moll) dad e dael )l Alleadl B Chna iy Les
For V€ Ay el el ml Aedsal ) ) 635 Cosw %)+ Ay A 3l Allaad) 220

Y o)l o)zl dad n %) ddlas) AN (5 e die Lilias) Ay gine 405k A0l 2ga g -
D @25 g %)+ Ay del 50l palall dad sl of Cua Xy Lel )l jolall dagdy
%Y, 10 Ay el 5l el il dadsaly )

A sal) Cas e 5 Y el sl 2l ded G Wilaa) Lgee e 4k ADle dsa -
Glaa gl ae 333 el ) Jad) &l ded e dgsal) clas ) i Ceun ey lee X
Dl a5 %00,V Aty e 30 sl mll Aad 50l ) a5 Cag %) v sy Al gl
dap Aatite culall Zatiad) Jsaal) ity el Aiu M sa day datie Lkl Aalaal o ) s 3
A 2y dadie Jeldl s lallS el il g iad g <l gie EDG

Y el aal alill dad om %) dilias) AN (5 e die Lilian] & gine sk A 5as —
5l ) % Cagn %)+ Ay dae) 53 s i e Baly o s Xy duel 53 g il A
e )30 g il ded ol Jalaad DLl 5 L3N Juig %), 7Y Ay el 5 Jaall ol dad
e Litlaie (S5 ol AL ol ) 6 A )3l g Al Aad G sall o ) ARl o b
& oas Al Gl il Hasi) aae ) Gl aa g a8y el sl il ded saly ) Y e
Al 8V cluldl 8l sale) s i Las Led daaraddll (gl 2V

oSl 5 ,LaY) by Lilias) (s sine (CointEq(-1)) Uasl) maaai aa olhad dalae o580 of ana
Allaal dadll dilany) A ginall 5 AL 3 LaY) cusl My ) uidl o o fbe JelSS asas o
s soleiad Ao o ) Aillaad) dall s Cna il 5 Slan) laiall Uadll mas aa Jalel
vie Aglas) dggime ldg (+,E177) sad Aall oda caaly My Uadll i Ao u f o) sl
A ypeadil) ) yiall (3 55 A VDAY 5 e ea (e %E7,Y G ) suiig %) 6 s
s Ot s a3 ) Jsea ) 2 gl Al sl 8 Leaaaas 2 A8 dad) b

(ARDL) zisai aladialy pmeall) Ja¥) A jpais qilii (1) a8, Joa

Prob. t-Statistic Std. Error Coefficient Variable
0.0059 3.899128 0.200982 0.783654 D(LNX))
0.0001 8.271153 0.039819 0.329352 D(LNX;)
0.9108 0.116126 0.117727 0.013671 D(LNX3)
0.0023 4.672045 0.035272 0.16479 D(LNXy)
0.2337 1.303349 0.074266 0.096794 D(LNXG5)
0.1089 -1.83635 0.075145 -0.137992 D(LNXg)
0.0013 5.185831 0.025638 0.132956 D(LNX>)
0.0042 -4.15863 0.111329 -0.462976 CointEq(-1)
Cointeq = LNY - (2.1434*LNX1 + 0.9986*LNX2 + 2.1834*LNX3 + 0.1870 *LNX4 +
0.8288*LNX5+ 0.85918277*LNX6 +0.5020541*LNX7 -5.9112)

() by 3alals Eviews9 bl slai®y) g daja aladiady Jiladl) cila Aa e Cuea 1 jlaall



" Y oYY e = ) aal) = @AY aal gl alaall = 00530 SaBU & paall Alaal
Jashll Ja¥) allaal g alaidy) apdil) -

Sl LS Al Ay jlaill pe (35 3 el allas gaen LS 5w o (V) AL Jsaal (e sy —
skl sad) b el il gead dilasy) & gindl)

Y el laal bl dad om %) dilias] A3 s s vie Lilas] & yine Gk Ao 35a 5 —
A 3305 ) 0% i %) v Ay Al peanal) Aaliaall 35 o us X A geanal) dabluall
AR PP B R POV IS T

Y el laal bl dad om %) dilian] A3 s s vie Lilian] & yine Gk Ao 35a 5 —
e 33l () a Cagm %) v Ay el L) 3aL) o G Xy el 3l JLanY) dad
%4,39 Loy el 0 e gl

Y el Jad il ded o %0 dilas) 43 (5 sise die Liliaal & gine 405k e 2ga g -
A 330 ) () 2% Cagw Y0 ¢ Asudy due) ) Aleal) 22 304 O Cua X5 dae) 50 ddlaad) aae
oY VA Ay el sl il

Y el Jadd il ded o %) dilas) 4V3 (5 sise die Liliaal 4 gine 405k dDle 2ga g -
G 535 g %) + Ay due) 0 bl dad saly o Cus Xy duel 30 il jaleall dads
%oV, AY Ay el aall il dad 5ol )

Y el Jad il dad o %0 dilas) a3 (5 sise die Liliaal & gine 40 5k dDle dga s -
LD Aad 33 ) () g G %) v Aty A sl Glaa gl dae 33k 38 X5 Al gall Slas gl aae
i M sn e datie alpdl Zaladll (o e oS3 o e Gl (385 %A, YA Ay el )30 sl
Selall s (laallS Gpandl) Ul e e s ) g DI 2y Aaie Culall Aaiall Jsaal) dind s el

Y el laal ol dad om %) dilias] A3 s s vie Lilian] & sine Gk Ao 35a 5 —
Aadsaly) ) 0% Cosms %)+ Lty Tue) 3 Y 5 50l o Cua X due) 30 <Y 5 A
oA, 09 dausiy el adl il

Y el Jad mill ded o %) dilas) 4Va (5 siee die Liliaal & gine 405k ADle 2ga s -
5ol N gasi Cagn %)+ A Al 30 gl Aadi 33L ) o s Xy duel 3 s il dad
%0, Y iy el )l Jadd gl dad

A ad Creamd) Al el Jaal) el e 5 o gl (e el sl 6Ll dilaie -
2 asaill b iall

(ARDL) gisal aladiady Jaghal) Ja¥) A1 s il (V) ady Jgaa

Long Run Coefficients

Prob. t-Statistic Std. Error | Coefficient Variable
0.0032 4.390045 0.488235 2.143374 LNX;
0.005 4.032464 0.247648 0.99863 LNX;
0.0468 2.409577 0.90613 2.18339 LNXj;
0.0119 3.370923 0.055461 0.186955 LNX,
0.0458 2.606947 0.317924 0.828811 LNXj5
0.0393 2.574122 0.333777 0.85918277 LNX
0.0024 5.245357 0.095714 0.5020541 LNX,
0.0642 -2.19503 2.693015 -5.911243 C
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Lussie ¢ (Root Mean Square Error (RMSE Uaall cilay jo Jaws gial x all 3adl <l jlaay
dallaall adll lassiey « (Mean Absolute Percentage Error (MAPE Uaall ddlladl bl o
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oS aa G Lo Ll adl) o g 3 seill gl 5,080 ) ial e i 5 Coefficient
LAEal) alll e

6.2

Forecast: LNYF

Actual: LNY

Forecast sample: 1990 2018

Adjusted sample: 1992 2018

Included observations: 27

Root Mean Squared Error 0.006654

Mean Absolute Error 0.004477

Mean Abs. Percent Error  0.085368

Theil Inequality Coefficient 0.000632
Bias Proportion 0.000203
Variance Proportion 0.004685
Covariance Proportion  0.995113
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(Yo YA=1944) 5 sl DA Lpalaidy) ) piiall adl g o) 50 Aaal) @il Lad ) ghai (1) Jgaa
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a2l . . 548 S dasd S dasd . o 7
okt | 2 ‘-"‘E‘fﬁ Ny | gl | lal | Alad | s :&"L““’“ e o
ek | SR ae) 0 | Adgad | Aei g | Aei g | el | e ey
M.AA-“ @‘JJ‘“ . . Ll . - Ll UJ:""‘T) 4;9 ‘JJ‘“
> (m JL\.‘A) UJ:"‘") UJ:"‘") J= ) UJ:"‘") Je ) (0“3 (m JL\-‘A)
2010 T (G | (Baay (4 | (Jale | (4 T
24.443 2.499 551 | 7.84 | 0.799 | 4478 | 1.718 | 12.187 | 20211 | 1990
27.645 2.736 582 | 8.09 | 1.117 | 4533 | 2.043 | 12.458 | 31.506 | 1991
30.994 | 2.564 6.13 | 8.41 | 1371 | 4585 | 2.622 | 12.5326 | 34.22 1992
33.645 2.817 578 | 7.66 | 1.236 | 4.624 | 2.298 | 12.767 | 37.056 | 1993
35.198 3.061 6.12 | 690 | 1.156 | 4.682 | 3.178 | 13.002 41.72 1994
37.421 3.587 6.19 | 7.02 | 1.370 | 4.657 | 3.381 | 13.811 | 48.122 | 1995
40.534 | 4.225 644 | 9.10 | 1.523 | 4.693 | 4484 | 13.71 57.14 1996
42.225 5.650 11.58 | 9.60 | 1.196 | 4.747 | 5.192 | 13.615 61.27 1997
12816 | 6.253 10.10 | 7.91 | 1.481 | 4.802 | 8.157 | 13.861 63.64 1998
43202 | 6.933 10.89 | 835 | 1.343 | 4857 | 8.419 | 13.938 | 63.888 | 1999
43.976 | 7.728 10.54 | 855 | 1.491 | 4.92 | 8.134 | 12.83 71.664 | 2000
44.429 8.149 11.95 | 9.03 | 1.996 | 4.97 | 8.197 | 12.89 74.74 2001
47.268 9.126 11.44 | 929 | 3.006 | 5.02 | 9.594 | 13.19 84.26 2002
54.062 8.434 1237 | 9.81 | 4.906 | 5.08 | 6.404 | 13.86 96.853 | 2003
63.287 8.467 11.90 | 10.05 | 5.580 | 5.16 | 7.559 | 14.55 | 111.835 | 2004
66.627 | 9.305 12.24 | 1025 | 5.859 | 5.24 | 7.420 | 149 126971 | 2005
71.311 | 10.1600 | 12.21 | 10.46 | 5.633 | 5.33 | 8.044 | 1492 | 137.419 | 2006
77.685 | 10.800 | 12.78 | 10.97 | 7.798 | 5.43 | 7.791 | 15.18 | 155.944 | 2007
84.103 | 11.020 | 13.47 | 12.18 | 17.064 | 6.97 | 8.073 | 15.24 | 185.667 | 2008
88.792 13.00 1424 | 993 | 25.106 | 6.88 | 6.862 | 15.36 | 189.438 | 2009
100 19.030 | 15.21 | 10.28 | 29.206 | 6.73 | 6.743 | 15.55 | 209.354 | 2010
114.756 | 8.570 15.40 | 10.43 | 30.562 | 6.82 | 6.834 | 15.33 | 250.000 | 2011
117.577 | 8.150 15.53 | 10.7 | 27.74 | 639 | 5371 | 15.13 | 267.424 | 2012
121.522 | 7.240 17.70 | 11.293 | 35.107 | 6.7 | 8.384 | 15.52 | 282.435 | 2013
126.778 | 8.990 17.58 | 11.349 | 37.883 | 6.69 | 11.627 | 15.69 | 305.414 | 2014
122.807 | 11.1258 | 18.00 | 11.229 | 38.712 | 6.69 | 13.414 | 15.64 319.5 2015
111.484 | 11419 | 18.65 | 11.053 | 51.188 | 6.48 | 16279 | 15.8 363.9 2016
120.356 | 9.6188 | 20.60 | 10.346 | 89.614 | 6.5 | 17.339 | 16.04 471.7 2017
118215 | 14.158 | 19.41 | 9.482 | 88.921 | 5.6 | 247 16.1 500.6 2018
:JMA!\
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Dependent Variable: LNY

Method: ARDL

Date: 03/20/21 Time: 17:53

Sample (adjusted): 1992 2018

Included observations: 27 after adjustments

Maximum dependent lags: 2 (Automatic selection)

Model selection method: Akaike info criterion (AIC)

Dynamic regressors (2 lags, automatic): LNX1 LNX2 LNX3 LNX4 LNX5 LNX6 LNX7

Fixed regressors: C

Number of models evalulated: 4374

Selected Model: ARDL(1,1,1,2,2, 1, 2,2)

Prob.* t-Statistic Std. Error Coefficient Variable
0.0019 4.823767 0.111329 0.537024 LNY(-1)
0.0059 3.899128 0.200982 0.783654 LNX1
0.4612 0.779582 0.267678 0.208677 LNX1(-1)
0.0001 8271153 0.039819 0.329352 LNX2
0.0056 3.934559 0.0338 0.13299 LNX2(-1)
0.9108 0.116126 0.117727 0.013671 LNX3
0.0793 2.051877 0.147974 0.303625 LNX3(-1)
0.0088 3.598555 0.192733 0.693561 LNX3(-2)
0.0023 4.672045 0.035272 0.16479 LNX4
0.0002 -7.1284 0.031597 -0.22524 LNX4(-1)
0.0085 3.61962 0.040613 0.147005 LNX4(-2)
0.2337 1.303349 0.074266 0.096794 LNX5
0.0397 2.521061 0.113811 0.286925 LNXS5(-1)
0.1089 -1.83635 0.075145 -0.13799 LNX6
0.0002 -7.22532 0.062662 0.452756 LNX6(-1)
0.0795 2.050348 0.040489 0.083017 LNX6(-2)
0.0013 5.185831 0.025638 0.132956 LNX7
0.0067 -3.79913 0.023357 -0.08874 LNX7(-1)
0.0004 6.325829 0.029754 0.188218 LNX7(-2)
0.0071 -3.76261 0.727357 -2.73676 C
5.253026 Mean dependent var 0.999397 R-squared
0.341084 S.D. dependent var 0.997760 Adjusted R-squared
-5.282884 Akaike info criterion 0.016145 S.E. of regression
-4.323005 Schwarz criterion 0.001825 Sum squared resid
-4.997462 Hannan-Quinn criter. 91.31894 Log likelihood
2.943286 Durbin-Watson stat 610.4009 F-statistic
| 0.000000 Prob(F-statistic)

*Note: p-values and any subsequent tests do not account for model selection.
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Null Hypothesis: No long-run relationships exist

k Value Test Statistic
7 19.44723 F-statistic
Critical Value Bounds
I(1) Bound 1(0) Bound Significance
3.13 2.03 10%
3.5 2.32 5%
3.84 2.6 2.5%
4.26 2.96 1%
Test Equation:
Dependent Variable: D(LNY)
Prob. t-Statistic Std. Error Coefficient Variable
0.0059 3.899128 0.200982 0.783654 D(LNX1)
0.0001 8271153 0.039819 0.329352 D(LNX2)
0.9108 0.116126 0.117727 0.013671 D(LNX3)
0.0088 -3.59856 0.192733 -0.69356 D(LNX3(-1))
0.0023 4.672045 0.035272 0.16479 D(LNX4)
0.0085 -3.61962 0.040613 -0.14701 D(LNX4(-1))
0.2337 1.303349 0.074266 0.096794 D(LNX5)
0.1089 -1.83635 0.075145 -0.13799 D(LNX6)
0.0795 -2.05035 0.040489 -0.08302 D(LNX6(-1))
0.0013 -5.18583 0.025638 -0.13296 D(LNX7)
0.0004 -6.32583 0.029754 -0.18822 D(LNX7(-1))
0.0071 -3.76261 0.727357 -2.73676 C
0.0006 5.961143 0.166466 0.99233 LNX1(-1)
0.00001 9.280504 0.049819 0.462342 LNX2(-1)
0.0052 3.998672 0.252798 1.010857 LNX3(-1)
0.0663 2.173437 0.039824 0.086556 LNX4(-1)
0.0179 3.078028 0.124664 0.38372 LNXS5(-1)
0.0022 -4.71335 0.107722 0.397781 LNX6(-1)
0.01819 3.202124 0.072589 0.232439 LNX7(-1)
0.0042 -4.15863 0.111329 -0.46298 LNY(-1)
0.048613 Mean dependent var 0.979536 R-squared
0.058559 S.D. dependent var 0.923990 Adjusted R-squared
-5.282884 Akaike info criterion 0.016145 S.E. of regression
-4.323005 Schwarz criterion 0.001825 Sum squared resid
-4.997462 Hannan-Quinn criter. 91.31894 Log likelihood
2.143286 Durbin-Watson stat 17.63466 F-statistic
| 0.000369 Prob(F-statistic)
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ARDL Cointegrating And Long Run Form

Dependent Variable: LNY

Selected Model: ARDL(1, 1,1,2,2,1,2,2)

Date: 03/20/21 Time: 17:50

Sample: 1990 2018

Included observations: 27
T

| |
Cointegrating Form

Prob. t-Statistic Std. Error | Coefficient Variable
0.0059 3.899128 0.200982 0.783654 D(LNX1)
0.0001 8.271153 0.039819 0.329352 D(LNX2)
0.9108 0.116126 0.117727 0.013671 D(LNX3)
0.0088 -3.59856 0.192733 -0.693561 D(LNX3(-1))
0.0023 4.672045 0.035272 0.16479 D(LNX4)
0.0085 -3.61962 0.040613 -0.147005 D(LNX4(-1))
0.2337 1.303349 0.074266 0.096794 D(LNX5)
0.1089 -1.83635 0.075145 -0.137992 D(LNX6)
0.0795 -2.05035 0.040489 -0.083017 D(LNX6(-1))
0.0013 5.185831 0.025638 0.132956 D(LNX7)
0.0004 -6.32583 0.029754 -0.188218 D(LNX7(-1))
0.0042 -4.15863 0.111329 -0.462976 CointEq(-1)

Cointeq = LNY - (2.1434*LNX1 + 0.9986*LNX2 + 2.1834*LNX3 + 0.1870

*LNX4 + 0.8288*LNX5+ 0.85918277*LNX6 +0.5020541*LNX7 -5.9112)

Long Run Coefficients

Prob. t-Statistic Std. Error | Coefficient Variable
0.0032 4.390045 0.488235 2.143374 LNX1
0.005 4.032464 0.247648 0.99863 LNX2
0.0468 2.409577 0.90613 2.18339 LNX3
0.0119 3.370923 0.055461 0.186955 LNX4
0.0458 2.606947 0.317924 0.828811 LNX5
0.0393 2.574122 0.333777 0.85918277 LNX6
0.0024 5.245357 0.095714 0.5020541 LNX7
0.0642 -2.19503 2.693015 -5.911243 C
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Standard Estimate of the Impact of most Important Economic

Variables on the Value of the Egyptian Agricultural Domestic
Production Using Autoregressive Distributed Lag (ARDL)

Dr. Eman Tawfiq Alropy
Senior Researcher - Agricultural Economics Research Institute
Summary:

Egypt has recently been exposed to many economic and political changes,
which led to the continuous decline of the relative weight of the value of the
agricultural GDP of the gross domestic product from 21.10% in 1990 to about
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11.28% in 2018. Accordingly, the study aims to identify the performance of the
Egyptian agricultural sector from During the study of the development of agricultural
GDP and the most important economic variables affecting the value of agricultural
GDP. And the standard estimate of the most important determining and influencing
factors on the value of the Egyptian agricultural GDP, and shedding light on the
reasons for the decline in its contribution to the GDP during the period (1990-2018).
The most important results of the study were:

- The annual rate of increase in crop area, agricultural investment, number of
agricultural employment, value of agricultural exports, number of animal units,
strength of agricultural machinery and agricultural loans amounted to about 1.0%,
6.3%, 1.6%, 17.1%, 1.4%, 4.6%, 35.7%, Respectively.

- The existence of a statistically significant direct relationship at 1% level of
significance between the value of agricultural GDP Y and the crop area X, as
increasing the crop area by 10% will lead to an increase in the value of
agricultural GDP by 7.84% and 21.4% in the short and long run, respectively.

- The existence of a statistically significant direct relationship at the 1% level of
significance of 1% between the value of agricultural GDP Y and the value of
agricultural investment X5, as an increase in agricultural investment by 10% will
lead to an increase in the value of agricultural GDP by 3.29% and 9.99% in the
short and long run, respectively.

- The existence of a statistically non-significant direct relationship between the value
of agricultural GDP Y and the number of agricultural workers X3, which means
the weak effect of agricultural workers on the value of agricultural GDP in the
short term, but it is significant in the long run. An increase in the number of
agricultural workers by 10% will lead to an increase in the value of Agricultural
GDP by 0.14% and 21.8% in the short and long run, respectively.

- The existence of a statistically significant direct relationship at 1% level of
significance between the value of agricultural GDP Y and the value of agricultural
exports Xy, as increasing the value of agricultural exports by 10% will lead to an
increase in the value of agricultural GDP by 1.65%, 1.85% in the short and long
run. respectively.

- There is a statistically non-significant direct relationship between the value of
agricultural GDP Y and the number of livestock units X5, which means that the
impact of livestock units on the value of agricultural GDP is weak, but it is
significant in the long run. An increase in the number of animal units by 10% will
lead to an increase in the value of agricultural GDP. By 0.97% and 8.29% in the
short and long run, respectively. The explanation is that the laying hen is produced
after about six months, and the calves producing milk are considered productive
after three years, and the fattening animals such as sheep and goats are considered
productive after one year.



W g pad o)) Aaal mildl) Aad o ApalatBy) c puiad) abf S oubEl paE)
(ARDL) 4s jgall cUay) i 581 A s 73 gad sladinly

- The sign of the variable of the power of agricultural machines Xs does not agree
with the economic theory in the short term, indicating that there is a statistically
direct positive relationship at the level of statistical significance of 1% between
the value of agricultural GDP Y and the strength of agricultural machines Xg in
the long term, as the increase in the power of agricultural machines by 10% will
lead to an increase in the value of agricultural GDP by 8.59%.

- The existence of a statistically significant positive relationship at the1% level of
significance between the value of agricultural GDP Y and the value of agricultural
loans X7 in the short and long term, as increasing the value of agricultural loans by
10% will lead to an increase in the value of agricultural GDP by 1.33%, 5.02% the
short run and long run respectively.

- The value of (CointEq (-1)) is about (-0.463) and is statistically significant at the
level of 1% which indicates that 46.3% of all deviations and imbalances in the
equilibrium of the explanatory variables in the previous year are corrected in the
current year and the equilibrium is reached after about Two years and a month.

Based on the above, the study recommends:

1- Paying attention to agricultural development programs to raise the efficiency of
agricultural economic resources, leading to an increase in agricultural production
necessary to advance economic development.

2- Working to increase the volume of local agricultural production to the degree that
helps in achieving horizontal and vertical agricultural development. This depends
on two factors, namely horizontal agricultural expansion represented by increasing
the crop area by adding new agricultural lands that have irrigation water,
preserving old agricultural lands and increasing their productivity, and vertical
expansion. through expanding the use of technology and modern technology in
Egyptian agriculture by increasing the number of modern agricultural equipment,
machines and scientific methods, and paying attention to training workers in order
to be able to adopt modern technology and agricultural mechanization.

3- Paying attention to the development of the animal production sector due to its
great contribution to agricultural production by providing and encouraging
investments in this field.

4- Reconsidering the policies related to agricultural loans so that they are in line with
the objective of increasing the value of agricultural GDP, and encouraging
investment in the agricultural sector.

Key Words: Agricultural GDP — ARDL - The Short run and long run.



