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Dependent Variable: U
Method: ARDL |
Date: 02/03/25 Time: 22:57
Sample (adjusted): 1995 2022
Included observations: 28 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): MS INF GDP G
Fixed regressors: C |
Number of models evalulated: 2500
Selected Model: ARDL(3, 1, 3, 4, 4)
Variable Coefficient |Std. Error  |t-Statistic Prob.*
U(-1) 0.455218 |0.151798 2.998834 0.0171
U(-2) 0.477116 ]0.191362 2.493269 0.0373
U(-3) -0.842119 |0.154176 -5.462048  |0.0006
MS -0.003984 10.022211 -0.179395  |0.8621
MS(-1) 0.046558  |0.022260 2.091560 0.0698
INF 0.118564 |0.051494 2.302497 0.0503
INF(-1) -0.201203 |0.080484 -2.499918  10.0369
INF(-2) 0.132727 |0.086019 1.542997 0.1614
INF(-3) 0.097599 10.062037 1.573240 0.1543
GDP 0.014339 10.016259 0.881914 0.4035
GDP(-1) -0.023408 |0.025238 -0.927492  |0.3808
GDP(-2) -0.059220 |0.024614 -2.405985  |0.0428
GDP(-3) -0.101789 |0.026049 -3.907534  |0.0045
GDP(-4) -0.054403 10.017530 -3.103505  |0.0146
G -0.003432 10.002788 -1.230897  |0.2533
G(-1) 0.005030 |0.003546 1.418541 0.1938
G(-2) 0.024841 10.005738 4.329412 0.0025
G(-3) 0.013809 |0.006036 2.287665 0.0515
G(-4) -0.005890 10.004792 -1.229077  10.2540
C 1492151 |3.060962 4.874776 0.0012
R-squared 0.910191 Mean dependent var  |18.32357
Adjusted R-squared  |0.696895 S.D. dependent var 1.612751
S.E. of regression 0.887900 Akaike info criterion  |2.775893
Sum squared resid 6.306927 Schwarz criterion 3.727467
Log likelihood -18.86250 Hannan-Quinn criter.  |3.066798
F-statistic 4.267262 Durbin-Watson stat 2.545580
Prob(F-statistic) 0.020794 |
(E-Views 10) zalin clajiae Jo el 1 jradll
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F-Bounds Test
Test Statistic Value K
F-statistic 9.66 1
4 giaall (5 e 10 Bound 11 Bound
%10 2.75 3.99
%5 3.35 4.63
%1 4.76 6.36
t-Bounds Test
t-statistic -5.38
4 siaal) (5 ghua 10 11
%10 -2.57 -3.66
%5 -2.86 -3.99
%1 -3.43 -4.60
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Variable Coefficient Std. Error t-Statistic Prob.
MS 0.046796 0.031863 1.468652 0.1801
INF 0.162332 0.066336 2.447111 0.0401
GDP -0.246741 0.117505 -2.099836 0.0690
G 0.037766 0.015754 2.397302 0.0434
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ARDL Error Correction Regression ’
Dependent Variable: D(U)
Selected Model: ARDL(3, 1, 3, 4, 4)
Case 3: Unrestricted Constant and No Trend
Sample: 1990 2022
Included observations: 28
ECM Regression
Case 3: Unrestricted Constant and No Trend
Variable Coefficient | Std. Error t—Statistic Prob.
C 14.92151 1.750004 8.526555 0.0000
D(U(-1)) 0.365003 0.115523 3.159570 0.0134
D(U(-2)) 0.842119 0.125187 6.726887 0.0001
D(MS) -0.003984 | 0.013701 -0.290817 0.7786
D(INF) 0.118564 0.039050 3.036247 0.0162
D(INF(-1)) -0.230326 | 0.040399 =-5.701277 0.0005
D(INF(-2)) -0.097599 | 0.043198 -2.259328 0.0538
D(GDP) 0.014339 0.009824 1.459621 0.1825
D(GDP(-1)) 0.215412 0.024513 8.787828 0.0000
D(GDP(-2)) 0.156192 0.019733 7.915235 0.0000
D(GDP(-3)) 0.054403 0.010755 5.058161 0.0010
D(G) -0.003432 | 0.001949 -1.760314 0.1164
D(G(-1)) -0.032760 | 0.004062 -8.065757 0.0000
D(G(-2)) -0.007919 | 0.003981 -1.989276 0.0819
D(G(-3)) 0.005890 0.002845 2.070415 0.0722
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CointEq(-1)* -0.909784 | 0.106882 | -8.512020 | 0.0000
R-squared 0.898499 Mean dependent var 0.003929
Adjusted R—squared 0.771622 S.D. dependent var 1.517020
S.E. of regression 0.724967 Akaike info criterion 2.490178
Sum squared resid 6.306927 Schwarz criterion 3.251438
Log likelihood -18.86250 Hannan—Quinn criter. 2.722903
F—statistic 7.081679 Durbin—Watson stat 2.545580

Prob(F-statistic) 0.000771 |
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Statistics F-statistic Probability
Normality (Jargue Bera) 0.67 0.71
Breusch—Godfrey Serial Correlation
0.61 0.57
LM Test:
Breusch—Pagan-Godfrey Test 0.61 0.81
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Measuring The Impact of Some Economic Variables on The
Unemployment Rate in Libya During A Period of (1990 — 2023)

Hajer Omar Mnider

Department of Economics, Faculty of Economic and Trade, Asmarya Islamic University, Libya

Abstract:

The study dealt with the impact of GDP, money supply, inflation and development public
spending on the unemployment rate in Libya during the period (1990-2023) using the self-
regressive model of distributed slowdown ARDL, and we concluded through the standard
analysis of the data that there is a long-term relationship between the unemployment rate and
the aforementioned assumed explained variables, and the relationship was logical, ideal and
not deteriorating, and the GDP had a clear adverse effect on the unemployment rate, which
is in line with economic theory.

Keywords: Unemployment — Gross Domestic — Inflation
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