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Olacal (lgiatlaag diall Judladl Hhauwl e caisll : Augmented Dickey — Fuller Test

LA sl dgag aae
slay) Z\QJJ Laad
« Schwarz, Akaike julee Jto slaicWh z3saill Bl pla¥) days daatiy padi L
t YIS il il ((Eviews 10) Slasy) malind) plasiub

bl Ghpsial sl glalall <l aae aaas jubes (1) dsaa

(X1) ipall 2
HQ SC AIC FPE LR LogL Lag
2.902253 | 2.918828 | 2.891052 | 1.054616 NA -129.097 | O
-0.02346 | 0.009685 | -0.04587 | 0.055925 | 260.4044 | 4.063971 | 1
-0.500383* |-0.450658*|-0.533985*| 0.034327* | 44.39969* | 27.02933 | 2
(X2) 258 a e
HQ SC AIC FPE LR LogL Lag
23.35592 | 23.37249 | 23.34472 | 8.05E+08 NA -104951 | O
21.92493 | 21.95808 | 21.90253 | 1.90E+08 | 128.8682 | -983.614 | 1
21.66926* {21.71898*| 21.63566* | 1.46e+08* | 25.15102* | -970.605 | 2
(Y) ol
HQ SC AlC FPE LR LogL Lag
11.63513 | 11.6517 | 11.62392 | 6542.327 NA -522.077 | 0O
6.293769 | 6.326918 | 6.271367 | 30.98481 | 472.9806 | -280.212 | 1
5.013194* |5.062919*| 4.979592* | 8.514236* |114.3178*| -221.082 | 2
* 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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37.4998 37.54988 37.46599 3.75E+12 NA -1664.24 0
28.10043 28.30073 27.96518 2.80E+08 824.7598 -1232.45 1
26.11426* 26.46479* 25.87758* 34792915* 187.7677* -1130.55 2
26.26717 26.76791 25.92904 36699456 11.9117 -1123.84 3

| | * 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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An econometric study of the impact of the exchange rate and money supply
on inflation rates in Libya, During the period (2000-2022)

Abdelrazag Abdalla Abdusalam Elsugi

Assistant Professor Department of Islamic Economics, Faculty of Economics, Misurata,
Alasmarya Islamic University

ABSTRACT:

This study mainly dealt with knowing the impact of the exchange rate and
money supply on inflation in the Libyan economy during the period (2000-2022),
and adopted the descriptive approach and the analytical method through
econometrics using the statistical program (Eviews 10).

It relied on official published data, and tried, The study avoids dangerous effects
if the money supply is controlled in quantities that do not cause high inflation
rates. The study reached a set of results, the most important of which is the
existence of a causal relationship between the exchange rate as an independent
variable and inflation as a dependent variable, and the absence of a causal
relationship between the money supply as an independent variable and inflation
as a variable. Dependent, there is no long-term causal relationship between the
independent variables exchange rate, money supply and the dependent variable
inflation.

Keywords: exchange rate, money supply, inflation.
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