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Sl Adial) sl Ao 3 o e sSal B Jlea) o Gl z3sadll (e Badl s ¢(X13) Al
Sl (e %82.9 Jsa uadi dadine il riall s3a o5 Al 3l 5 DA <l i) sier Lila
S Bla Y clelae 5 (e oy LS cAgiaall 4l de) 3 e esSall Blayl ) 3
csd G A LY A 3 ga s pae o (DLW Test) (sl 5= Gl 15kl 31 5l

Slaa¥) Aol il (e IS 505 aie 4y Jaill oSy Biladl z3satl) 85 oiall D ladd) (e g

aily e 3l 2y il e dad  Jlea) A gand) Zalud) (@iladl Jall 3 dgdal) aally el 530

dael o0 @la sl Maal s ¢s sid) atuaill Jare diiall adlly ol )30 lain) 4ad  Jlaa) cdiddal)

4,08 ¢6.69 iy sl ailly Aol 30 o e sSall BV Jlea) 33 %10 dusyy Aiial) Al
o 5l e avia W 2.34¢0.5 ¢1.8 <1.01
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s b gl galllg Aol 30 Lo e gSal) BN cpn ABDlad) uuis sl

Sleals el plhail e osSall Glisy) cilis€e o Jareadl Jaal) Bl Y1 Jelae g
e B e JS n AL oo Led gty 4 A ge el ) ABle day (g e sSall Bl
By oSl B el G S G 3 L5 sl al e 31y ool o) sl

(8 48 Jstn) dgine gt s Abaaia fun ge A L i G Aalal) e

o=l gl e o sSall Sy il sSe G Jamal) Jadl) Bl Y1 Jelas 1(8) aby Jsta

Laa) layl s slay|
E I Bl st I
oSl ‘;c\‘)‘;l\ g Uil el e s
0.762" | 06797 | 0764~ | 0.139 | Bl Y Jalas [l e gliny)
0.000 | 0.001 0.000 ns Sig. (2-tailed) | €9 gl
0.176 | 0.805" | 0.671" 1 Ll ) Jales | e glany)
ns 0.000 0.001 Sig. (2-tailed) dalad
0.653" | 0.974" | SN I RPOR B P
001 0.000 Sig. (2-tailed) as) 3
0.580" LY Galaa | iRy e
1 o s
0.006 Sig. (2-tailed) 30 gl
Bl ) Jalaa | 4N s
: Sig. (2-tailed) ossal
Agsiaa £ NS (0.01 s 5iun disc Ayginae XX <0.05 5 gima dis Ay gina X

& Jighll sadl Je pas B golai@¥) gaillgdc) )30 e osSall Blayl o ALY Al Al
:g\;’d\ GS}J\ alasiud
Ln X2t =Lnao+ B] Ln X4t + [32 Ln X6t + [33 Ln X14t+ [34 Ln X15t+ [35 Ln X2t_1 U
e
(2015 = 1995) &l 31 5o 55l Jici €
cagis bkl (c_gtd\ ):uiml\) didal) adly el ol eyl sl sl th
et i) il i Ll
o8 o el A geanall Aaliud) X4t
s Julally Al ol e 30 e e el Y en) Xo,
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e Ll &iaall ol Aol 530 Gl s 8 Al Jlea) Xia
cin bl 8dal) wly Aeed 30 G pabiall 4ad  Jlea) Xiis,
B, Jelaall Jioys casin Julally (3ildl olal) 8 Adal) ol ol 30 MeaY) laal) gl Xo
s siall (80 )5 gm0 sall LeBBA (e ety Al 5 il Ao pud i
Aasl) zasaal o Jidh i
o slg Ln L oanhll 2 le oWl 555 A Al Al e ge <l puaiall pres e Jaladl) 3 N
Al Al pamge dlgaimse a5 zasall Llady ) < ] Unit Root saa il jia jlidl) &l
() ise die 3 e e el @l apead Apie 1 Judlull a8 o Lebe el 5 Al Jall B DA
LY Bl e 2 saill Gl ki pe el 5 28 gl Y1 (55 8 e ASL LSt
Jiey U 23 gaill g o TV 3ol alatinly A6l (1) o8 i) oo 0 3 elld e 2l
:_padil) gl
Ln X2 =Ln 1.783 +0.067 Ln X4 +0.045 Ln X6, +0.620 Ln X14,
(2.274)  (5.155) (2.415) (3.556)

+0.052 Ln X15 +0.894 Ln X2_
(2.606) (5.022)

2 %k
R =0.843 F=19.856 D.W =2.033

Slea) e Ugina 55 A Al il e vl et L Z8L QA e i

(o ba®Yl (3hid) ga 3 LeDlalae LY (5 (gala@) paill 858 Agda) ally s i

e Las 73 el 20nl Calae Gad gl 5 508 (F) Gad DA (e JSS 73 0] 2y gina JiaSl LS
A(2015-1995) 2l a5 5 A Gl 3l g g UL Jitail aniiuadl) 730} 3253

Jia (X2) sl adlly Jad) z0 Jlea) o b igall < piall aal of Y ala) el
vas Al (Jlaaly «(X6) Addal ailly del)3) o GiY) o) ((X4) ddsand daladl
Ge Bad Cus ((X15) Agdal @l Al 3N bl Jleal s (X14) dddall a8l del 3
Sl A 8 i DA il sl b Al R88a0 cally el gl Jea) of iad) 23 5
LS cgggiall aly el sl Jlea) 3 sl e %843 Vs il dadiae <l priall oy
35as pie (D.W Test) oswdd 50 dual Il 31 sll 53 Lli ) cdlalan i (e Cpading
cH sl e I dals Y Al

A geana) Aabuall o JS 30l aie 4l Jsill oSy Giladl 3 el 5 okl O alaall (pag
o2 Al Jlaal s ddall Aally duel )l Gl joliall Jlea) Gaiiall 4dlly 42,30 o Blay) e
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€0.067 Apwaiy Aiiall 2dlly o), Meal) sl &l Slay %1 dssy 88l 4ally 4ol )50
can A e agia Ll 0.620 <0.052 <0.045

Fea¥l aall il B el sl S Gl Jelee o Bl z3sall (e daadly LS
Ge doaly S il de pud (ele A 5) il jall 58 (DA 0.894 s &l Addall adlly el 530
e (1 - By = 10.6% o= O sV Y sy (el 8O0l sl zasadll LD
5l b Lpamaad iy (sadll Jand) Jlea¥) ol sl 8 Jyolall gad) e )5l ge cildl sy
Gt ) (s sl olad Jaaill Jleall ol il el 5 sl dlatiad Ao e of ire 5 Al
Qo) 5 oSl 5 5 o ey Le f) cbaal g Bie DA 10.6% N sa il Ay 235 Al 553 Dl 4
A0 943 s i JeaY! Jaall bl g sall (5 giansall ol

& jidial) Jalsdl) i)

AVS R P B P IS J C R PRE: | PR W Y PR IS YES DR P U5 % R AL R B FU P ISP R
Trace Statistic <iymrs eliall GulSeY) Go JLadl o adiey 35 cpuilasa SLES) a335000
ST et A Al sda (N s cleale Jaasidll il a<ll Max-Eigen Statistic das 4% jlia cuai g
Dy s Y 8 Sl antie o ad il (ed e (e

138 5 ¢l pa ga il o it JalS5 gy (9) A Jsaally sl il e gy
pomse il e pene o ide QS5 3y paey S L) (o dll Gty B e
Odiy hll DS A5 oY Max-Eigen Statistic Gl o Trace Statistic 4l & 5 o) g Al )
B Gl by e Y s il o3 o o fide JalS5 g ing L shy iy i
e gl Al e Gl i) Ao seae G @il Jelsall B e aaly 4nie dsas
Wl sy o oy Juy LS b fiue it A al g ge S usiall (581 G5 dll Assa 30 Judlad
il ) g il il pen o adie JalSS 3a 5 A 8 me Xy <l puaial) el oy RSLa Al
234 3l Al ane e Lee @il s3a o dishll ol Jle cilBle 3sms i<y Jle Js LS
sl vie Jyshall Jal) 8 (sl Leiany (e il

Error Correction Model U\ meoews 3 4

Ao asay o dils s Al Al o ge ol i) C @ il JalS il e g of ae
il sl e i€l Jal e VECM Lt s 4aic 358 500 20 clgin JaY) Alysha
J Cus ¢hghll (ga4ll S Aad olad uadll (gadll & c_)td\ wiell Gradual Adjustment o~ )
JaY) 5yl B G geny 4 LS adl bl Gl Ay o Jy Uadd) maal 7354
ol i gl 8l aial AS e dadi g sz dsadl Ltaaly Al il o JaY) Algha g
dishll gadl e o) sl e ddld) 3 5l
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LRl sy Aol ange < puiall o jidall el sl it £(9) a6, Jsaa

2015 - 1995 Zu.u\Jﬂ\ '5_)35 I u.u.\.\usj;

Trace Statistic o W X

Eigenvalue 5% 1%
e o Trace Statistic | Critical | Critical H, Result
i) 4l Value Value
0.945 109.082 68.52 76.07 r= 0% Reject H at 1%
0.665 54.128 47.21 54.46 r<1* Reject Hy, at 5%
0.658 33.360 29.68 35.65 r<2® Reject Hy, at 5%
0.427 12.998 15.41 20.04 r<3ns Accept H,,
Max-Eigen. Statistic 4.4 ) 9 (<
Eigenvalue Max-Eigen 5% 1%
o SAX-RIBON: | (Critical | Critical H, Result
4l Aaal Statistic Value Value
0.848 54.786 33.88 39.37 r=0"* Reject H at 1%
0.758 28.942 27.58 32.72 r<1*® Reject Hy at 5%
0.665 20.775 21.13 25.86 r<2ns Accept H,
0.353 8.271 14.26 18.52 r<3nm Accept H,

Agiea 42 DS
Max-Eigen test ded pid boiy & 0.01 6 g i & zidt JolSald &¥5tes 3 597 9 1) Trace test dod pid

.0.05 ‘SMJ.:;SJ:J&.\\JAM osddles 3 g I

0.01 (s siue dic A gina XXk

E-Views GAUJJ. (\Wb Copn>= 3)-‘«4&‘

(0.05 s giue dic Ay gina X

o Y Jsally 525l il g Ll st 23 ge i 55 (10) W) Jsaad (mdlyy

DLl PR e Sl capdall 58l @8a5 LDl G cApuldll JSUAA (e 185 3 jadall 2 Ml
Laf GBI Za o) in 850 8 Jldu Bl 25 a2e Y (LM) Jis) Ly WS o(Jarque-Bera)
Oa JSS B paiall CBal) &y sine Jan D LS ((White) sl il 5 ol CidAa) A 8 (imd (S
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2015 - 1995 & it I3 bl emns £ 3 68 g5 @it 1(10) o3y Jgbr

Tests Tle\Is(t)r(r;lzfrl ltli/e- EM Test for White Test for
d Serial Correlation Heteroscedastisity
Bera)
1.719 1.317 | 3.686 2.124 v =133.181
(0.4233) | (0.823) | (0.452) | (0.713) (0.3148)
Variables Coefficient t-Statistic Prob.
Error Correction
Term (EC, ) -0.115 2.206 *
C 1.994 0.647 ns
D (X4 0.004 0.879 ns
D (Xg) 0.202 7.274 ok
D (X14¢) 2.770 4.038 ok
D (Xi5¢) -3.61 3.211 *
D (X5.1) 0.778 5.651 ok
R? 0.738
F -Stat 7407
Log Likelihood 183.09

E-Views GJUJJ, r\.\;;:.wb Comn>= Z)-L-R-L‘

dygima 4£& ns 0.01 Jaia¥) o gimall dic 4y gina Xk 0.0 JaiaY) o giall dic 4y gina *

(-0.115) calys Al Uadll s aa Aadew o Bl Jgandly 53l ol il (e ey LS
sl ZU par Jaes) il il Gl el Jalee o g 5% Jia¥) s sl die dysies g
Aadll 8 ol Dl o ey e sas 0115 e doshall sad) e 0l sl ol siae oo (Jea!
30 0.115 J Gun cale Pla Ll Lapnaad 5 Lehawt 2 ¥ 8al) L) sl gl e dadl
Al e w of Gl e DA Leagaan §f Lehaad 2y Jyshal) addl Jle cyDiay) o cldl iyl el
o5 A 5l 5 g (DA Al Qg el (5 gl olat Jiaaill Jlea¥) ol a0l sad Janad Jadll (5 siandd)
S5 (s giaall olad il el 5 o8 Ml sl s A DA 11.5% o s A
Aadls o Bl s Ay .l i 8.6 Msa ali Jishll gadl e Jlal) o) &l gei Jaed
lelady A0 lund) G doshall gaall e o)l aBle Sy Uadll mmaal aa dalee 3y gina
daluall e US4 il ly Gda) Jlay) Jdad) gl of ) sl i WS 3l
il Zpel 0 g 8 Maal s o(X12) Asall adll del 30 e 3y Jla) ¢(X10) 4l sasndll
A(X23) diiall Al dpe) 50 @l jaball Mea) 5 (X20) Auiial)

_16_



dmeel) £ 7yl il
ey Al ol e g Bad) ALY G5 L) Jal e Bl el e Jlasl Gubs &
Al ALY agay A il Gadl el cpa (B dans WD g VoAl ) skl Gl

Al 5l 23 ga Ly 0 puaiall G Snaaad) AN il pa liad il Y Jganll

Aol 01 3 58 O pne (g meenl] 21 2 )l i 1(11) By Jgetr

Pairwise Granger Causality Tests Sample: 1995 2015 Lags: 2
Null Hypothesis Obs F-Statistic Probability
X6, does not Granger Cause X2, 19 3.996 0.042*
X2, does not Granger Cause X6t 3.885 0.047*
X14, does not Granger Cause X6, 19 0.513 0.4840s
X6t does not Granger Cause X14t 4.297 0.031*
X14, does not Granger Cause X2, 19 0.879 0.43708
X2, does not Granger Cause X14t 4.820 0.01 8*
X14t does not Granger Cause X15t 19 2115 0.15508
X15t does not Granger Cause X14t 5.421 0.016*
X2 does not Granger Cause X15, 19 5.960 0.026"
X15, does not Granger Cause X2 4.028 0.06108
X4, does not Granger Cause X4, 19 5.060 0.022*
X6, does not Granger Cause X6, 1.544 0.2780S

E-views gl » pllsinly o @ yoaal!

dygima & ns 0.01 Alia¥) (s gieal) die 4, gina ok 0.0 Acia¥) (s siall dic 4 gina *

Directions of Causality

X6, < > X2,
X6, > X14,
X2, > X14,
X15, > X14,
X2, < > X15,
X4, > X6,

b Le Gadatal (e (Gabead) Jgaally 51 gl D oy
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Syl Jal o« s Bilateral Causality olad¥l 28l duws ABle a5a sl 45 5iaa AV cllia —]
Slaall ol sl ey o(X2) ol ad) mlll sl Y (X6) ol gladl o o sSall
=oA gl o oo 8ol BEY) M) Y (o0
Sle (Sl eyl Maa) (e 3 (Unidirectional Causality) ol doalal A Ae aa g -2
pladll o osSal gyl Jaa) o «(X14) Lol 3l pagsdl Jhal J(X6) el )l gl
Al Sl 58 Pa Al )38 G Al cd Sl i el
s Al Jleal I (X2) ol Aol bl Jea) (e Siah olady) dalal A ADle 2258 -3
Dla Ll 0 sl s 55 el aal @l Jlea) o Gl inay o(X14) Zel )3
Gl a5 s
s A Jea) ) (X15) &l i ol Jles) e diad ol Aslal A ADle a5 -4
8 A Byl 50 (g S S5 Rel 3 Sl Jles) of Gl ey ((X14) Gl
Al A
Sleal U Agaall a8l (X2) ohy) sl zll sl (e did olady) 400 Ly Ale 2055 =5
Sleal I e 30 el jaball Jlea) (e dia gl i 8 g Aiiall adlly (X15) del )30 @l bl
Slea) e JS o (Feed Back) 8355 5 3535 30l aa g aily Jsill ooy ad 6l el 30 ol il
G lall Gy ol el oy dael 3 @lalal Jlals el el gl
vl addl bl del 30 el jalall Cadi g el 3
o e sSall Gay) Jea) ) (X4) A pandll Aalisdll (e 2 olat¥] alal Gy Ao 2253 -6
o ) aa) i 5 A seanl) Aalusall f ol i s Al ally (X6) ol g Uil
Al s 8 DA el ¢ Uadl
gadlal)

o gl 5 alaBY] el 5y 3l A DUl oW1 aaf aal Aol o e sSall Byl i
SISl et 8 Alled Ailal) Al <l s aal e alall B ey Wb ey ) A saa
gl Jidiyy L gbaiBY] el AL o il il 3y 58 el caila (e AL Al ) o0 L
Ay Al Aapday wlisSay (ol )N plhailly o oSall SlY) okl o chjaill 8 Al Hall s S
sailly ool 0l pladll o o oSall B a Al dapdag (5 peadl ol )3l pladll 8 saill (g
(g adl el 5l gl b

& Boshiall e g b)) lial) Al Al g guagar Adadi yall 4 I UL e A el Caade) M
gadll <l A a2l aladiul &5 20151995 5 gl A ol Jadd dyie ) Judls 5 seaa
A0 ety Al aamge ol il A 3 Judlall Adad) Al i 5y L Adkladl el
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Alainly 2l g ge il riall apead salll EVame a8 S5 LS ,2005=100) Alead) Jlenl bl
eha®yl sl e eSal Gl BT el il Judladl Jdas Sy Ad) Al 23
D ki) e deaiial) ol SlaidV) cullid s o o) e de stie Ao seae alasiuly el )

donadl il s laal o gl o el dl Qe Judas cas gl

S5 il aal o o da 9o el Ay jle sl 5 saall 8 aaxiall JasiV) 23 s dladiuly g
Aol o asSall Blay) Jla) 8 Aaga) il el 30 o e sSall i) Jlaa) e Lsine
cadamil Jaea L) oz U] e e ded i peasd) dalad) ggall adllh i) JbY
3l WY ) Sl e %82.9 sl dxdine Sl priall oda s of s cdael 50 a6l
(1.1 4.8 6.9 iy del 30 e G daj Gilud) alal 8 Al G puid) ges sl paen
Agia Ll 2.34 0.5 <10.08 1.8

Agie 3l Judlall o o Lgie ) 0 sl Unit Root sas gl da il ziln e sliyg
e e Jall 5 288 oLl o1 (35 8l die AiSLa LUy clal gie die 3 jfie e < puiall areal
S5 A i) @ il e daedl ey 2axie Jlaadl zdgal i aiy o V) 358 die 23 sal
i Dlabaall L o (i B peill S Aall ol laal) @l Jlea) e U sine
O s e Joles daf g5 5 508 (F) s DA o JSS 23 0l &y gina s ¢ oolia®V) Bhaidll as
LS cdgiiall ol ol 0l Mlea) 8 @l il e %843 Jsn i dadine z3saill &l jiie
il el 5l B sl A geanall daluall 30l aie 48l 73 gaill 85 08al DLl (o City
agaall ally o)) Jlaay) el zll) a3 %1 Ay dael 30 (a8l il jalall g dgial)
Ul Sl sl o Qe delrs of Baa o) LS agin 5Lk 0.620 <0.052 <0.045 <0.067 dsiy
Sl (5 el Alatial Ao pu o ea o A 5 58 (DS 0.894 s b el 50 ) s
Basl g Alu DA 10.6% Vs a4l e el (5 sl olad Joaxill JJlaa) o) il

Anie s gy S Gl () Sy W Jlllh g O jasial) p3a (a d die JalSS gy o LS

¢ il Jal€ 2sm g ey 138 5 ¢Bul Al i e < uiial Ao gene G & jidall JelSall JBY) e aal g

il Jaf 0 VECM Uadll sl daia 73 gai 5 o5 LS Al )l o e &l puiial) e gane 0

b 4 ol yualll gadl 8 il yxiall Gradual Adjustment a3l mmaaill Gl oo

G sl die gsine Ay (-0.115) @by Alle Wadll maaad aa Aades o Gaiiy (Jishl

S5 o sise oo (Seay) o) ml gei Jaee) il sl Gl el Jelas of 6 5% Sl

Slaay! aall bl e Adedl) dall 8 o35l AT o e b 5250115 iy Jyshall gad) e
Al e 0.115 o Cun cale DA Ll Lasaaad f Lebast o Y idal)

Dy Al ol Gl pate G A 38D 385 lad) dal e Bl e s lasl Gult

s Al DA Ssas I diadl Gl il cos (B R WD a8 Y 4l ) goball (a il
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Summary

Government expenditure on agriculture is one of the most important tools for promoting
economic growth and rural poverty alleviation. The main objective of this research is to
identify the evolution of government expenditure in the agricultural sector, its components
and the nature of the relationship between it and the growth in the Egyptian agricultural
sector, and the nature of the relationship between government expenditure on the agricultural
sector and growth in the Egyptian agricultural sector.

The research depend on secondary data covering the period 1995-2015. The real values
of the variables was calculated using the wholesale price index (2005 = 100). The growth
rates for all the variables studied were estimated using the exponential function model.
Multiregression, Autoregressive models gaps were used. The time series was analyzed
including unit root testing, cointegration analysis, and the Granger's causality test.

Using the multiple regression model in the double logarithmic form, it is found that the
most significant variables that have a significant effect on the total government expenditure
on agriculture in real values are the total government expenditure on agriculture in the
previous year in real values, crop area, value of production inputs, investment, inflation rate,
It was found that these variables explain about 82.9% of the changes in total expenditure, and
by increasing the total number of all independent variables in the previous year, the
expenditure on agriculture increased by 6.9, 4.8, 1.1, 1.8, 10.08, 0.5 and 2.34 billion LE.

Based on the results of the Unit Root test for variables showing that the values of all
variables are not stationary at the level, but stationary at the first differences. A
multiregression model results shows the significance of the model as a whole through the
estimated F, and the all variablesin the model explain about 84.3% total gross domestic
product in real values, as evidenced by the estimated coefficients in the model that when you
increase the crop area, total agricultural expenditure in real values and exports of agricultural
loans by 1% increase agricultural GDP in real values by 0.067, 0.045, 0.052, 0.620 billion LE.
It was also noted that the coefficient of adjustment or partial adjustment of agricultural GDP
was about 0.894 during the study period, meaning that the actual response level of the gross
domestic product to be adjusted to the desired level is about 10.6% within one year.

It also shows that there is a co-integration between the variables. This means that there
is a co-integration between the set of variables studied. The VECM vector model was also
estimated to detect the gradual adjustment of the dependent variable in the short term towards
its long-term value. The error correction model parameter was negative (0.115), which is
significant at the probabilistic level of 5% That the coefficient of deviation of the dependent
variable (GDP growth rate) from its long-term equilibrium level is 0.115, which means that
the imbalance in the real value of real GDP is not adjusted or corrected in exactly one year,
since 0.115 of these deviations.

Granger's causality test results indicate that there is a significant causality relationship
between total government agricultural expenditure and agricultural GDP and total agricultural
expenditure on agriculture. The total government agricultural expenditure on the agricultural
sector affects or causes agricultural GDP and that agricultural GDP affects or causes total
government expenditure on agriculture at the same time, So, there is a feed back relationship
between the total government spending on the agricultural sector and agricultural GDP.
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