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Article history: The study aims to estimate of the economic impact for traffic accidents in Libya, and to
Received:21/12/2020 achieve the desired aims, the study applied the quantitative method. In analysing the
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: study data, statistical computer program services were used through the software
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contained in (EVIEWS 10), Was used of Vector Auto Regression model (VAR) . The

Keywords: results found were summarised as follows: Firstly, The study revealed that the general
Traffic Deaths attitude of the number of road traffic deaths in Libya has a significant increase during the
Gross Domestic Product study period. Secondly, the study demonstrated The economic impact of the number of
Libya

road traffic deaths causes a retreat of 0.000004 of the value of the gross domestic product
in Libya. Finally, the study provided a set of recommendations that will hopefully be
followed for reduce the phenomenon of traffic accidents in Libya and its economic
implications .
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i) Uiyl 8 58 apaad bty s 3 (VAR) (I8 o) Anie b sall s Juadl e J geanl) ol
i st LR il i yelal 38 Al jall ) 28 sl Ltanty o i 5 el yall 4 il
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biall AL B 58 (3 ) B, Jga
VAR Lag Order Selection Criteria
Endogenous variables: GDP DE
Exogenous variables: C
Date: 03/08/20 Time: 23:34
Sample: 1995 2017
Included observations: 20

HQ SC AIC FPE LR LogL Lag
4969257  5.049393  4.949820  0.483953 NA -47.49820 0
4.791698* 5.032104* 4.733385* 0.391485* 10.47939* -41.33385 1
4863967  5.264644  4.766778  0.411756  5.499100 -37.66778 2
5.064322  5.625270  4.928257  0.503727  3.100768  -35.28257 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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VAR (&SI laaiy) dxkia 73 gal

e i g Al yall 3 gaid @ yidiall JalSal sl gialid) g pad sV LA die | il A jall e of L
A 5 peadll Ja¥) 8 I sV asie aladiuly g3 seil) 0 canliall (e uald Lagin @ yidie JalSS 25a
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(VAR) A Jlaaiy) dada gigal clasda (4) &) dsa

Vector Autoregression Estimates

Date: 03/08/20 Time: 23:35

Sample (adjusted): 1996 2017

Included observations: 22 after adjustments
Standard errors in () & t-statistics in [ ]

DE GDP

-223798.8  -0.163151 GDP(-1)
(205502.)  (0.20984)
[-1.08903]  [-0.77748]

0.504220  -4.87E-07 DE(-1)
(0.18719)  (1.9E-07)
[2.69350]  [-2.54786]

Journal of Economic Growth and Entrepreneurship Vol. 4, No. 1, 26-45(2020) 34




Sagr elgaibani ,Wael gabrel, Abdulaziz sadaga

9902405  5.142216 C
(908441)  (0.92764)
[1.09004]  [5.54334]

0.367929 0.254711 R-squared
0.301395 0.176260 Adj. R-squared
9641789. 1.01E-05 Sum sq. resids
712.3641 0.000727 S.E. equation
5.529958 3.246735 F-statistic
-174.1130 129.3682 Log likelihood
16.10118 -11.48802 Akaike AIC
16.24996 -11.33924 Schwarz SC
2053.182 4.420095 Mean dependent
852.2878 0.000801 S.D. dependent

0.267196 Determinant resid covariance (dof adj.)
0.199293 Determinant resid covariance
-44.69052 Log likelihood
4.608229 Akaike information criterion
4,905786 Schwarz criterion

6 Number of coefficients

Eviews 10 4as p e slaie YU fialll Jee (0 : jaadl)

VAR Model - Substituted Coefficients:

GDP = -0.163150878606*GDP(-1) - 4.87020288032e-07*DE(-1) + 5.14221577076
DE = -223798.841728*GDP(-1) + 0.504219552974*DE(-1) + 990240.536833
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Inverse Roots of AR Characteristic Polynomial
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LAl Jdal) ad (5) Joa

Roots of Characteristic Polynomial
Endogenous variables: GDP DE
Exogenous variables: C

Lag specification: 1 1

Date: 03/08/20 Time: 23:38

Modulus Root

0.639939 0.639939
0.298870 -0.298870

No root lies outside the unit circle.
VAR satisfies the stability condition.

Eviews 10 4w o dkie YU Gialll dee (4o 1 jaadl)
‘ Al ahal) g il) JLEa)-2
UL 5 ¢(5.139306) A sl daill o Ji) A sal) waead Jarque-Bera dsilas) ol (6) p) Jsall sy
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VAR Residual Normality Tests
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Orthogonalization: Cholesky (Lutkepohl)
Null Hypothesis: Residuals are multivariate normal

Date: 03/08/20

Time: 23:39

Sample: 1995 2017
Included observations: 22

Prob.* df Chi-sq Skewness  Component
0.4844 1 0.488935  0.365166 1
0.0887 1 2.897223  0.888905 2
0.1840 2 3.386158 Joint
Prob. df Chi-sq Kurtosis Component
0.5461 1 0.364290  2.369597 1
0.2386 1 1.388857  4.230901 2
0.4162 2 1.753147 Joint
Prob. df Jarque-Bera Component
0.6527 2 0.853226 1
0.1173 2 4.286080 2
0.2733 4 5.139306 Joint

*Approximate p-values do not account for coefficient

Estimation

Eviews 10 4w e alaie Wl ghald) dee (e 1 jaadll
o3 gl AN s Y Al oo CadS-3
Sla i DA (e ey 5 (LM) S aladind a3 sail 8 s 5130 Jalis ;Y1 A0S 35 5 e il
A ial) A 8l g Ml B gl SIAN Jalss Y AEa (g (Al Y el O (7) o Jsaal)

A BLE Y e s L) (7) Jgsa

VAR Residual Serial Correlation LM Tests
Date: 03/08/20 Time: 23:40

Include

Sample: 1995 2017
d observations: 22

Prob. df Rao F-stat Prob. Df LRE™ stat Lag
0.1684 (4,32.0) 1.726964 0.1680 4 6.450188 1
0.5692 (4,32.0) 0.743960 0.5689 4 2.934414 2
Prob. df Rao F-stat Prob. Df LRE™* stat Lag
0.1684 (4,32.0) 1.726964 0.1680 4 6.450188 1
0.5502 (8,28.0) 0.873322 0.5469 8 6.905558 2

*Edgeworth expansion corrected likelihood ratio statistic.
Eviews 10 4 e daie Y0 fialill dae (e 1 jauadl)
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1(2017¢ aadl) 406 aaal) il 5
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VAR Granger Causality/Block Exogeneity Wald Tests
Date: 03/08/20 Time: 23:41
Sample: 1995 2017
Included observations: 22

Dependent variable;: GDP

Prob. df Chi-sq Excluded
0.0108 1 6.491608 DE
0.0108 1 6.491608 All

Dependent variable: DE

Prob. df Chi-sq Excluded
0.2761 1 1.185996 GDP
0.2761 1 1.185996 All
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