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ADF Test -
Result 1%t Differences Level e
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VAR Lag Order Selection Criteria

Endogenous variables: AGDPTLN AINVPRLN AINVPUBLN

Exogenous variables: C
Sample: 22
Included observations: 21

Lag LogL LR FPE AIC SC HQ
1 -12.09488 NA 0.000845 1.437607 1.586825 1.469991
2 34.87114 76.04022* 2.31e-05* -2.178204* -1.581334* -2.048668*

* indicates lag order selected by the criterion

LR: sequential modified LR test statistic (each test at 5% level)

FPE: Final prediction error

AIC: Akaike information criterion

SC: Schwarz information criterion

HQ: Hannan-Quinn information criterion
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Pairwise Granger Causality Tests
Sample: 22
Lags: 2

Null Hypothesis:

Obs F-Statistic Prob.

AINVPRLN does not Granger Cause AGDPTLN
AGDPTLN does not Granger Cause AINVPRLN
AINVPUBLN does not Granger Cause AGDPTLN
AGDPTLN does not Granger Cause AINVPUBLN

20 1.91977 0.1810™
0.54119 0.5930™
20 0.24162 0.7884"
4.23719 0.0348"

Anadll Judladll of (Y)dSal e gab sl 31D
c Bl AN V) e A =3 satl il puaial
Gl s ulas JLEd) -

:Heteroscedasticity

VAR Residual

O Al Guilas e alSl White las) alasaul
aam Vs il lstiad) Wadll aa ol of (A)Jsaadl e
cisai b Al Akl chidly Gl o L)

VAR

e 2 NS %O die (ggiaa *

E-Views galiy ahaainly Jilaill il ¢ jaadl)

VAR g igai 3aga cijjlidl-o
blell JLas) i
:Normality Test (Blsall Aladia¥) ay)gil) -
s)lsll cllall e (o Jarque-Bera LAl el
Db Gy 58 g 2saill (s O (V) Jsaall
: Ghleall I Bl y) Lsd) —

Lyyy) e il correlogram HLaa) aladsiul



raall el g il golai@y) saill o sl el Lyl 5 ihysll 5 o cagmh seal a3) 189
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VAR Residual Normality Tests

Sample: 22 Included observations: 20
Component Jarque-Bera df Prob.
1 0.673442 2 0.7141"s
2 1.030785 2 0.5973"¢
3 1.896391 2 0.3874"¢
Joint 3.600618 6 0.7305"¢
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P
VAR Residual Heteroscedasticity Tests (Levels and
Squares)
Sample: 22
Included observations: 20
Chi-sq df Prob.
67.21234 72 0.6377
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ABSTRACT

The Impact of Local Agriculture Investment in Economic Growth in the
Egyptian Agricultural Sector
Engy A. Teimaa, Maii F. Elghaweet

The national product is the main indicator that can
be used in measuring growth and development . In spite
of the importance of the Egyptian agricultural sector in
achieving economic growth. The contribution of
agricultural investment about 5.38 % of the total
national investments which represents this percentage
about 6.68% of the agricultural GDP during the period
(2000/2001-2021/2022). The study showed that private
agricultural investment efficiency efficiency during the
study period, and by studying the impact of agricultural
investment on economic growth, it was found data

instability of agricultural domestic product and public
and private agricultural investment, and the first
differences were taken, it was shown that there was
causal relationship in one direction between public
agricultural investment and agricultural domestic
product, as well as the quality of vegetation using the
VAR model, and it was found that the best slower
period for making investment decisions for development
projects is two lags period .According to VAR model
expected  AGDP,agricultural  investment  Public
increased to 753, 48 billion pound in 2025.



