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Abstract

This study aims to investigate the relationship between the two
independent variables Agricultural Gross Domestic Product
(LNGDPA) and Industrial GDP (LNGDPB) and the dependent
variable GDP in Libya using the autoregressive model for
distributed deceleration periods (ARDL) during the period 1979-
2019. To investigate the existence of joint integration between the
variables of the study in the long and short term. The results
confirmed the existence of a long-term equilibrium relationship
"a relationship of mutual integration” between the independent
variables: Agricultural Gross Domestic Product (LNGDPA),
Industrial Gross Domestic Product (LNGDPB) and the dependent
variable Gross Domestic Product (LNGDP), and the results
showed a statistically significant positive relationship between
Industrial Gross Domestic Product (LNGDPB) and Gross
Domestic Product (LNGDP) in the long term, while it did not
appear with regard to Agricultural Gross Domestic Product
(LNGDPA). The results also showed a long-term causal
relationship from the independent variables combined to the

dependent variable.

Keywords: Agricultural and Industrial Gross Domestic Product,
Gross Domestic Product, ARDL model.
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Series: Residuals

7 Sample 1983 2019

6 Observations 37

5 Mean 5.09e-16
Median 6.66e-16

4 Maximum  0.088049
Minimum -0.077375

3 Std. Dev. 0.031234

2 Skewness 0.103124
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Test Statistic Value K
F statistic 12.08862
Significance 1(0) 1(1)
10% | 3.77 2.72
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T statistic 4.465227-
Significance 1(0) 1(1)
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Levels Equation Estimation

Variable Coefficient Std. Error t-Statistic Prob.
GDPA 0.159012 0.050339 3.158811 0.0049
GDPB -0.144608 0.054884 -2.634775 0.0159
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Variable | Coefficient | Std. Error t-Statistic |  Prob.
C 0.870933 0.116922 | 7.448866 0.0000
D(LNGDP (-1)) | -0.152770 | 0.066386 | -2.301237 | 0.0323
D(LNDGDP) 0.030422 0.013612 | 2.234987 0.0370
D(LNDGDP (-1)) | 0.007042 0.012900 | 0.545868 0.5912
D(LNDGDP (-2)) | 0.080470 0.012847 | 6.263631 0.0000
D(LNDGDP (-3)) | 0.098288 0.015808 | 6.217794 0.0000
DUM1996 -0.119422 | 0.022674 | -5.266886 | 0.0000
CointEq(-1)* -0.361044 | 0.048416 | -7.457053 | 0.0000
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Wald Test

Equation: Untitled

Test Statistic Value  Df Probability
F-statistic 38.01897(3, 20) 0.0000
Chi-sq uare 114.05693 0.0000
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Wald Test
Equation: Untitled
LnGDP
Test Statistic| Value Df Probability
F-statistic 31.29768 (2,20) 0.0000
Chi-square | 62.59535 2 0.0000
LnGDPA
Test Statistic| Value Df Probability
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t-statistic -4.412715 20 0.0003
F-statistic 19.47206 (1,20) 0.0003
Chi—square 19.47206 1 0.0000
LnDGDPB
Test Statistic| Value Df Probability
F-statistic 21.41453 (4, 20) 0.0000
Chi—square 85.65812 4 0.0000
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