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Abstract

The study aimed to analyze the development of the money supply in the Libyan economy in the broad sense for
the period 1980-2022 , The study dealt with predicting money supply values for the period 2023 - 2030, by using
the standard analytical method (Jenkins-Box) , The study concluded , through comparison between several models,
that the most efficient model with good predictive ability is the ARIMA model (3, 1, 0) , And that the money supply
values in the predicted years were affected by the money supply path during the study period .
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Dependent Variable: D(MS2)|

Method: ARMA Maximum Likelihood (BFGS)
Sample; 1981 2022
Included observations: 42

Variable| Coefficient]  Std. Error| t-Statistic Prob.
C| 2306.291 1553.505 1.484572 0.1461
MA(1) -0.185688 0.135909] -1.366262 0.1801
MA(2) 0.258506 0.087231 2.963457 0.0053
MA(3)] 0.333481 0.151876 2.195746 0.0345
SIGMASQ| 36839920 5795255. 6.356911 0.0000
R-squared| 0.150174 Mean dependent var| 2529.405
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Adjusted R-squared| 0.058301 S.D. dependent var| 6663.879
S.E. of regression| 6466.706 Akaike info criterion| 20.51435
Sum squared resid| 1.55E+09 Schwarz criterion| 20.72122
Log likelihood| -425.8014 Hannan-Quinn criter.| 20.59018
F-statistic| 1.634583 Durbin-Watson stat| 1.960927

Prob(F-statistic)) 0.186162
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