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Abstract Keywords

This study aims to highlight the role of agricultural investment in agricultural development
by stimulating agricultural labor and its impact on agricultural production. And identify the short
and long term relationship between agricultural investment and agricultural labor as the most

important elements of production as independent variables and agricultural production as a Agricultura'l
dependent variable during the period (1990-2018), using a self-regression model of time lag Invgstment,
distributed ARDL, to detect a long-term equilibrium relationship between agricultural production ~ Agricultural

and explanatory variables. Labpr;
Through the econometric study we concluded that there is a long-term equilibrium Agricultural

relationship, in addition to the absence of the problem of self-correlation of the sequence of errors ~ Production;

with the stability of capabilities over time. Also, there was a significant positive correlation ~ARDL Model.

between agricultural production and agricultural public investment, while showing a negative

impact of agricultural labor on agricultural production.
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F-Bounds Test Null Hypothesis: No levels relationship

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

F-statistic 8.234761 10% 2.37 3.2

k 3 5% 2.79 3.67

2.5% 3.15 4.08

1% 3.65 4.66
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Series: Residuals
7 Sample 1994 2018
Observations 25

5 | Mean -1.96e-16
Median -0.000248
4 | Maximum 0.082603
Minimum -0.090377
34 Std. Dev. 0.041101
2 | Skewness -0.381293
Kurtosis 3.225681
1
Jarque-Bera 0.658822
0 Probability 0.719347
-0.10 -0.05 0.00 0.05 0.10

Eviews 10 il aa e alaeYh Gialll slae) (e 1 sdaal)
S Ll ablaay bl a1 bla) amy s e SEI pUadS0 SIA BLGH) LGS g
: JGl Al 8 e 54 WS ((Autocorrelation, Breusch—godfrey correlation LM test)
£ UadS S0 Bl ) L) il 1(04) Jgaad

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 2.782870 Prob. F(2,7) 0.1290
Obs*R-squared 10.63031 Prob. Chi-Square(2) 0.4249

Date: 08/24/19 Time: 20:41
Sample: 1990 2018
Included observations: 25

Autocorrelation Partial Correlation AC PAC Q-Stat Prob*

R

*Probabilities may not be valid for this equation specification.

1 0.230 0.230 1.4819 0.223
2 0.073 0.022 1.6388 0.441
3 -0.022 -0.046 1.6541 0.647
4 0.079 0.098 1.8542 0.763
5 -0.067 -0.109 2.0060 0.848
6 0.212 0.261 3.6075 0.730
7 -0.146 -0.284 4.4016 0.733
8 -0.295 -0.259 7.8629 0.447
9 -0.256 -0.075 10.625 0.302
10 -0.232 -0.272 13.047 0.221
11 -0.129 0.083 13.856 0.241
12 -0.056 -0.142 14.019 0.299
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 1.519479 Prob. F(14,10) 0.2558
Obs*R-squared 17.00581 Prob. Chi-Square(14) 0.2559
Scaled explained SS 3.027960 Prob. Chi-Square(14) 0.9990

Test Equation:

Dependent Variable: RESID"*2
Method: Least Squares

Date: 08/24/19 Time: 20:42
Sample: 1994 2018

Included observations: 25

Eviews 10 cilajaa e slaeYU ofialll slac) (e 1 _iaal)
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ARDL Long Runm Form and Bounds Test
Dependent WVariable: D(LFPIBA)

Selected Model: ARDL(4, 3, 3. 1)

Case 2: Restricted Constant and No Trend
Date: O8/24/19 Time: 20:36

Sample: 1990 2018

Included observations: 25

Conditional Error Correction Regression

Wariable Coefficient Std. Error t-Statistic Prob.
— 2 294094 0 380592 B8 027VEe97 (e elalel)
LPIBAC-1)™ -0.699122 o.113128 -5 .1 79904 oO._.0001
LDEPA(-1) 030929464 0056514 5. 475891 0. 0003
LSOUTA(-1) 0.325817 0066299 “4 914332 (s Melelels)
LEMPAC-1) 0. 764378 0145456 -5.255031 0. 0004
D(LPIBA(-1)) -0.120146 0. 280393 0. 428491 0.7 74
D(LFPIBA(-2)) —0. 2402188 0. 212397 -1 . 893564 0.0s8TFS
D(LPIBA(-3)) —0.4447TF 3G 0. 184761 -2_.407088 o0.0369
D(LDEPA) 0074814 0.07Fe9325 0. 943130 0.3678
D(LDEPA(-1)) -0.241508 0.0 TEe63 -3.569286 0. 0051
D(LDEPA(-2)) 0. 112127 O.0O7FA4367 -1 .507 759 o. 1625
DY(LSOUT.A) 0120359 0039925 2. 240070 o. 0089
D(LSOUTAC-1)) -0.149503 0039685 -3.TET228 0. 0037
D(LSOUTAC-2)) —0.110726 0035795 -3.093344 o.0114
D({(LEMP.A) -0. 289200 0. 126078 2293817 0. 0447

Pp-value incompatible with t-Bounds distribution.

Levels Equation
Case 2: Restricted Constant and No Trend

wWariable Coefficient Std. Error -Statistic Probo.
LDEPRP.A 0. 442647 0035954 12.31144 00000
LSOUTA 0. 466037 0051010 9.136185 00000
LEMP.A -1.093339 0125843 -8.688100 00000
L 3.281391 0o.261 167 12.56433 00000
EC = LPIBA - (0. 44267 LDEPA + 0. 46607LSOUTA -1 . 0933 LEMPA + 3.2814 )

Eviews 10 s aa e alaeWh Gialll slae) (e 1 il
Uadl) ranaat daliag ymaalll Ja¥) cilalaa il ilid :(07) Jsan

ARDL Error Correction Regression
Dependent Variable: D(LPIBA)
Selected Model: ARDL(4, 3, 3, 1)
Case 2: Restricted Constant and Mo Trend
Date: 08/24/19 Time: 20:43
Sample: 1990 2018
Included observations: 25

ECM Regression
Case 2: Restricted Constant and No Trend

Variable Coefficient Std. Error t-Statistic Prob.
D(LPIBA(-1)) -0.120146 0.114557 -1.048790 0.3190
D(LPIBA(-2)) -0.402188 0.117667 -3.418012 0.0066
D(LPIBA(-3)) -0.444736 0.135907 -3.272369 0.0084

D(LDEPA) 0.074814 0.038822 1.927088 0.0828
D(LDEPA(-1)) -0.241508 0.053194 -4.540133 0.0011
D(LDEPA(-2)) -0.112127 0.052721 -2.126789 0.0593

D(LSOUTA) 0.129359 0.024579 5.262899 0.0004
D(LSOUTA(-1)) -0.149503 0.030546 -4.894362 0.0006
D(LSOUTA(-2)) -0.110726 0.027238 -4.065144 0.0023
D(LEMPA) -0.289200 0.087754 -3.295555 0.0081
CointEq(-1)* -0.699122 0.092083 -7.592320 0.0000
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0,969 0,39 2,32 9,02 62,73 1990
0,963 0,27 5,23 9,8 87,31 1991
0,96 0,25 10,35 11,5 128,42 1992
0,96 0,18 14,84 18,24 131,1 1993
0,96 0,15 14,25 22,16 145,61 1994
0,999 0,11 13,67 23,2 196,56 1995
0,993 0,04 10,57 28 277,84 1996
0,724 0,05 2,37 28,51 242,7 1997
0,785 0,04 20,47 36,02 324,48 1998
0,975 0,18 17,57 42,35 359,67 1999
0,873 0,58 15 43,54 346,17 2000
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1,312 0,63 23,86 56,77 412,12 2001
1,328 0,33 48,07 82,45 417,23 2002
1,412 2,54 49,6 94,21 515,3 2003
1,617 4,31 55,26 85,12 580,51 2004
1,38 4,7 43,89 96,05 581,62 2005
1,609 8,02 53,27 278,033 641,3 2006
1,17 7,46 21,91 201,04 708,07 2007
1,252 7,49 17,67 308,56 727,41 2008
1,242 7,14 29,95 393,75 931,35 2009
1,136 10,02 32,21 335,59 1015,26 | 2010
1,034 9,84 39,56 392,44 1173,71 2011
0,912 11,11 44,26 301,26 1421,7 2012
1,141 11,25 92,6 129,61 1640 2013
0,899 10,77 118,85 203,52 1771,5 2014
0,917 9,08 93,7 303,93 1935,11 2015
0,865 8,79 108,67 271,04 2140,3 2016
1,102 9,3 100,64 151,66 2281.,85 | 2017
1,34 9,3 114,52 211.3 2114,21 2018
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