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Abstract: The main objective of this study is to study the causality relationship between the GDP
and growth of property and liability insurance premiums in Egypt through 1982-1983 to 2016-2017

using Granger Causality Test and the Cointegration between the two time series. The main
conclusion of this paper that there is bilateral causality relationship between the GDP and growth

of property and liability insurance premiums in one time lag ECM Granger Causality and

unidirectional causality from GDP to growth of property and liability insurance premiums in two
time lag ECM Granger Causality.
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