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Abstract: Macroeconomic variables are one of the
means by which the efficiency of the performance of
economic sectors, including the agricultural sector, it
measured, because it is concerned with studying how to
reach the level of equilibrium for the sector, by knowing
the changes that occur in it and its growth rates. The
research relied on data for the phenomenon targeted by
the study from during a time series that included the
period (1990-2021). The statistical analysis it conducted
for the economic model approved by the study using the
(VAR) technique, which included the agricultural
domestic product as a dependent factor, while the
independent factors included the fixed cumulative
ARTICLE INFO capital and the labor force in the agricultural sector. In
addition, agricultural loans, as well as the value of
agricultural investments as dependent factors, as the
model variables were determined and the time series
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il ol Fn 1385 (%66) &b e sl R25 (%72) R? Bl p0a Jales 4,
Jia (B anb 5ed (mddie IS ol s 5 Ul Haidl & il (e (%66) z s i)
Fiaad o S0 58 il alaa¥) o sSh oSy el paiall aladl slad¥) aegind LY z3laill o2a
o Ju s (%5) o il 25 (0.0000) P-value J) G iy 5 4y sine < jla Ll o
il A8 g daa (e U G el i saill a8 e LY 2ay (JSS 73 gaill A gina
o LS 5 VAR 73 54l 363 il Lagall il JLEAY) oamy o) yal o o2le | Lgle Lilian
D8 VAR gisas b oy (5) @) dsaadl @il e AR ROOL: 3aagll jda jLsd) Y
Al Y da g Al A e 3 5a0 58
VAR 35 AR Root Jlial #ilii (5) Jsaall

Roots of Characteristic Polynomial

Endogenous variables: LMY

Exogenous variabbles: & LMNXT1 LNXEZ LIMXE
L

Lag specification: 2 2

Crate: 0407422 Time: 14:323

Root Modulus
-0.1FSF23 0A7FS7TF23
0175723 075723

Mo root lies outside the unit circle.
WaR satisfies the stability condition.

(Eviews10) has¥) gyl cila yie e slaie Yl caldl slac) a2 jaadll
allaall padiiiy palall call g Hlialy paldll (6) ad) Jsaall e Bl Wald Jbia) il
ALl s ddlaay) dad o) ) il i Cus (Chi-Squared ded aladinl 5,k (e
aiddaa () 5 ALl dpa jall (iad ) g adal) drca 3 J g iay 138 50,05 O ST Cels 0.2510
i 4gl) 5 LEY) e La 13a 5 il el e il Lol Gad (51 e gaa el 610 s sk € (3)
JREAY) 13 Sla) a8l 3 saill () ey Lee VAR gz sail

sl £ dgadl) allaa padil Al g JLAA) @illi 1(6) Jgsa)

Wald Test:
System: {Fosystem}

Test Statistic Walue of Frobakbility

Chi-sqgquare 27564976 2 02510

Full Hypothesis: (1 )=C(3)=0
FMull Hypothesis Summary:

MMormalized Restriction (= 0% Walue Std. Err.
(= i [ 0.020879 0145776
(= 5] -0.052937F 0021854

Restrictions are linear in coefficients.

(Eviews10) lbas¥) zabi yll Sl e e alaie Wb Galill slae ) (e 1 jaadl)
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Jaly adi sl area Gl LAY 1 & i :Correlograms 4B agan LOA) WBIG
(l) eﬂ)d&&”@@ay“;)dﬂﬂ\ CJ)A-‘ME';\&SJJ’-) \&JM\ d\AA

Aautocorrelations with Approximate 2 Std_ Err. Bounds
Cor{LM _ L™ (-i}}

%T D[TT
o b b

—.3

-

il 3 saill AEN ) il (1) JSE
e dga g aae ) HLaaY) 1 il i s M Test sUaddU S0 Jals ¥ JLad) el
Onn 138 50,05 (e ST el 38(0.5) ALl Adlaia ) dad o)) Gua celaaD 313 Lol Y|
Aal) A 3 (b ) g coUbAY) (13 Lol ) AlSEa 2 g 5 pay A paal) dpim 8 J s
(7) o Jsanll A mmge g8 LS
LM Test sUaa3U Al ol j¥) jlaidl il (7)) Jsaal

VAR Residual Serial Correlation LM Tests
Date: 04/11/23 Time: 22:40

Sample: 1990 2021

Included observations: 30

Mull hypothesis: Mo serial correlation at lag h

Lag LRE* stat df Prob. Rao F-stat df Prob.

1 0.430109 1 05119 0.443896 (1, 23.00 0.5119

Mull hypothesis: Mo serial correlation atlags 1to h

Lag LRE* stat df Frof. Rao F-stat df Prob.

1 0.430109 1 0.5119 0.4432896 (1, 22.0) 0.5119

*Edgewaorth expansion corrected likelinood ratio statistic.

(Eviews10) Sbas¥) zab pll s i e aldie Y5 Galll slae ) (e : jaadll

J AliaY) dad o (8) o Jsaall ilii (e Jaadl 18 al1 ashall g jsll sl Laald
Ll Ly 353 4o 50 sl o ) iy 138 5.0.99 <ady 301 50.05 = S Jarque-Bera
) 3 gaill BelS e ) daa Laa
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bl ao ) gill LA il () J sl

WaAaR Residual FMormality Tests

Crrthogonalization: Cholesky (Lutkepohl)

FRull Hypothesis: Residuals are multivariate normal
Drate: 0411423 Time: 2319

Sample: 1990 20211

INncluded observations: 20

Component Skewness —Zhi-sq ot Prob.=
1 -0.0Z24141 0002914 | 0. 9570
Jdoint O 002914 | O 9570
Compoanent Kurtosis Zhi-sq ot Prokb.
1 2 9321326 0005757 | 093295
Jdaint 0. .0057F5T | 0. 93za5
Component Jarque-Bera df Prokb.
1 O 0025671 = o aas7F
Jdoint 0. 002671 =2 o 9957

“Approximate p-values do not account for coefficient
estimation

Eviews 10 z<b_n Sla jha :jradll

Slua 5ill g laliflud) ;o) A gaall
Gl 8 e 50 el ) ol dea sl g oSI galaB¥) Jilatll ) jal e selaliiiond) Yl
Ay il Jea gill 23(2021-1990) 324l
2l dad e due )30 el e Al Gales 130 5o8all 23 50D galiaB¥) Jilall jell
.(0.0529) o130 Sl LT yiaia 45 e dad iy 3) ¢ o) 5N Aaall
e o il aSIpal QL) Gl el Tulagd 131 il 23 500 laa) dalaill g
il 33 31 AlSal llin (57 ¢(0.577) el 138 A5 e A iy 3} o)y 30 el il
o=l g adlly salaByl saill Jane 33l 3 Sl Ll (il
e ) il A )3l Alleal) ana e O okl g3 5D ol Jalail) mia sl
el 128 el 334 ) (Sar ) (0.0602) 45 5y dad Cazly ) o))l Aol lll Ao
(o= (el L sad A 38a]
Gl L ae ) ) 3l Al a8l 5 A 50 b Ll Jaa il 5 3l geilial) e 3l sl gil) Ll
il L A 51l (803 (2021-1990) 3241
A gl bl Gavaddll JUA (e o)) W ool Sl ok HlI 3 oY) (328835 5 g i
bl Y Hgeda 00 Jully Hleiiad) hlae ol @l g el Jlal Gl Jlg dgasal)
GBoall 8 alaB¥) sall e o))l el
@358 A5 e 30 ol LT 80 3 Ll BY 1) (55 335 Aalad) e sSall e
Al 358l dallas & daalusall g ol 3 Y1 30l ) I Ly sy
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Clag p 5 Gl B laal (ornd) L2800 5 dpay p2ll leall ae lailly de) )3l 305y e
138 5ol 31 A 3Y) S lgal wad e Aalalall 5 a0 A0 il LY 3305 ) o
Ll Hlatial)

dbaall

Al paladll Yl

o 3R e L) Flial s 1 d el 1 ¢(2019) cdane 2aal (pall #3a (gl
2z — 48 :(15) Aoyl s Aabai®¥) o lall <y <5 Alna B jall SLaBVLy (2 56l Ul 5aY)
.31l 309-292

29-25 ya ¢] & (R daul 5o (uasV) 5l 3k ¢(2018) el 2o aale lae (5
http://www.abarry.ws/statisticalForecastl :al Jl (e 45 Sl Al

A kil 8 deasie Glal 33 ¢(2012) s o il e by mlla o G5l cculadll
A gl A el ALaall ¢ 5l Ay g S Al i3y 3 el e cllall daala A daliai@y)
Aathae -l yad Axala caliioad) Luatll 315 i jaall ((2015) ol dma el yaladl |

Bl Ay seen (8 a1 es 5
danld Al )y i all (8 Gladl Glaiy) Glasa (2019) cprles (Brlay dana cQliall
Glal all gaiiall Aaa ¢(2017-1980) 5l B EN (VAR) S jlaaiy) aatia aladiuly

93-75 pala 22 ¢(3) Al Sla ¥l

ARl jas B oalaB) salll Claana 3 ((2022) cameall de 5 3e ) e g le

el — 3l 40 (J gW1 aamdl ey Hlall & sl dpalall Aaall ((VAR) (I lasa¥) - Sl

s — ik

sl el el il clily ((2022) Al el i) el s Jagdaddll 5 ) 55

Bl Ay sean — e slaall L 515155 elean U (5 3S pall Slead Aalis

Aial) jalaal) Wil

. Lutkepohl, H., & Krétzig, M., (2004), Applied time series econometrics¢ Cambridge
university press.
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