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Stabilizing effect of some commodity activities in Iraq to assess the
Panel data data models for the period (1988-2000)

Summery

There is an assumption implicit but fundamental theory behind the decline
by the time series used in the estimate, namely that the time series has a sleep
feature Stationary or the language of Engle Gernger chains are integrated level
zero, which indicated by I (0). It is well known, for example, tables of t-statistic is
designed primarily to deal with the results of the regression that uses static
strings. This assumption has been previously treated as an axiom the mid-
seventies, where researchers are conducting studies of applied without taking
into account the properties of time series used prior to the assessment, was to
accept the results of these tests Bmanueh and delivery capabilities based on the
applicability of the theory of statistical inference on these capabilities.
But the scientists Swedes Granger and Newbold 1974 blew up real surprise
when, where researchers generate the time series random static Stationary Non
(specifically chains conduct random) using the method of simulation of this series
does not reflect any variable is known and then considered these chains
separately. And then they make a large number of estimates of the regression
using these strings on each other.

After the estimate was calculated values of statistic t and under the
assumption that the parameter real equal to zero (ie, the parameter estimates
from the regression likes to be insignificant to the independence and random
variables used in the estimate), but in spite of the fact that the time series was
random and independent, the researchers found that zero hypothesis that the
true parameter equal to zero was rejected or the possibility of greater frequency
than expected by the theory were accepted moral relationship statistically, the
researchers also noted that the residue resulting from the regression estimates by
a large positive self-link. The researchers reached this conclusion important and
serious that the capacity and statistical tests that result from the regressions used
the time series is still considered the results of improper or false decline spurious
regressions can not be reassuring to the results of statistical inference on its
resources. The form of this research the starting point for new research in the
field of sleep testing strings, cast doubt on the results of all previous standard
tests used did not take the time series properties of time series into account by
the estimate.

As for the current study, the test was intended to stabilize some of the
activities in lraqg and the commodity involved (agriculture, manufacturing,
construction, electricity and water) to estimate the models of integration between
the cross-sectional data and time series.
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On this basis, the research contained in the theoretical side Mbgesan, in the
first part, the research methodology was presented by showing the importance of
research which confirmed the account on the new addition to the specialists and
researchers in this field. The research problem can be summarized in a
statement after stabilizing the merged data on the results of the assessment
method of least squares using the two-stage compact. While the aim of the
research included the assessment of model integration between the data cross-
sectional and time series using the GDP variable is supported and all of (the
number of workers, investment) independent variables indicate the extent to
stabilize the time series on the results of the assessment in order to reach more
accurate results from a statistical standpoint . In addition, ensure the topic on
the assumptions and the nature of the variables used in it. In the second part, the
researchers introduced the concept of testing Dickey Fuller used in detecting the
presence of the root of the unit (Unit root) and applied to the data used in the
research, based on a program of economic measurement (Eviews 5.1) and
present the results of different cases for each test and the presence or absence
(Cutter, the general trend) to the data of some commodity activities in lraq.
The practical side has included a summary of the results of the assessment using
the least squares method combined with a comparison between the two cases
(non-stability,, stability,) in the presence and the absence of fixed effects of
periods and groups.

Finally, the researchers offer conclusions and recommendations reached by
the research.
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- gy dad il duwdlly daanal) cliLull )
dad jaiad Aadalal) il g Ada )l Aadall AW Gl o giaa o 480 Uil Jal (s
=1 AU Jgaad) G e 2l cz )
(3)Jdsa
B9 s sima Ao The Augmented Dickey-Fuller Test ADF gugall 98 - o jLdd)-
LY dad el dudlly dpadal) cilibnll A4Y)

e&bl@ﬂ\J&h\ééﬁJ?& eba@\‘géhlédﬁ‘gﬁc éhlﬁé*‘gﬁc- Bl
PN DLOAY) dad | ALaial) Aadl) | LsdY) dad FON]) JSAY) Aagd

Adlaiay) adlaiaY)

**0.0000 42.5463 **0.0048 22.0634 **0.0003 29.3392 ADF

e olail g akilB agag ais gl asa g die B il cilibull Aakial) Aladad) oy (3 ) Jsdad) e Badly
A9 Al ssiwa Je The Augmented Dickey-Fuller Test ADF glugall g - S jLid).
- YY) Aad il Al davaal) cilibadl 460N

Ao il dpmliball clalls a3l Aol 400 (50000 (o ginn lo Ay ) UEA) (Al
-t N Jgaall eSS a3 (gL

(%o1) s sia cal (g gina ** 12
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(4)Jds
A A s siwa A= The Augmented Dickey-Fuller Test ADF gugall il gh - Sus jLGA)-
UM Aad paial Aty davasal) ciliLpll 4000

als al.;"ﬂ‘géh\ﬁ.i»‘ge.’& el:«oleﬁ\\géhlﬁd&\gdk— éhlﬁ.\‘gg‘gﬁ: JLaay)
dagdl) DAY dad | AddlaiaY) Aaddl) | LIAY) daid dadl) LAY dagd

ddlaiay Adlaiay)

**0.000 76.8495 **0.0000 34.977 **0.000 44.6145 ADF

Al oladlg adald aga 5 ate gl dsa g de 5 e cilibnll Anhial) Aadud) ol (4 ) Jsad) e Bl
bl s siwa A= The Augmented Dickey-Fuller Test ADF grugall g - 1 jLod)-
ardleadl aae rdial Auudlly dsadall
CRoSi Al (Jlaadl a3e il daballal) cilibndl g 4ok 3l Audadl (5 gia o Ay ) SEuY) LR (a Al
-1 Al Jgaad)
(5)ds
Uil s siwa Ao The Augmented Dickey-Fuller Test ADF glugall JUg8 - 3 LS.
Jlaadl a2e pdiial duuailly daasal)

?Lc' bleﬂ\\g&h\ééﬁ\gﬁ& el.col.;"\\‘géhlﬁ.éﬁﬁgé.b éhﬁ"ﬁj"'b B
Al DLOAY) dad | ALaial) Aadl | LAAY) dad PN LAY dad

ddlaiay adlaiaY)

0.3574 8.82353 **0.000 34.8203 **0.0052 21.8292 ADF

L2lal) aa ale olail g adald 3ga g i B s cilibll Andalal) Abudud) Gy BadU (5) Jgaadl e
A3l ssiwa Je The Augmented Dickey-Fuller Test ADF gugall lgh - S jLid)-
srdland) dae el Lucdlly Apenall il oY)
e paiad Ladalal) i) g dde ) Aladadl Jg¥) 39080 (o g Ao 4 SN L) Ja) (e
ot A Jgaad) (985 a3 e Jlanl

(6 ) Js>

B398 s siwa Je The Augmented Dickey-Fuller Test ADF gaugall g - Soa JLad)-

Jleadl e el dpdlly pandd) cilibnll oY)

ebc@\‘géhlﬁdﬁjem ebaleﬁ\g&klﬁdﬁjﬁc éhlﬁé\,;\gé.'\c B
PN SRRV Aad | Adlaial) Aadl) | LSAY) dad FNET JEAY) dad

Adlaiay) adlaiayy

**0.0000 64.3934 **0.000 47.07832 **0.0000 55.4971 ADF

als a@b&hﬁ 529 Al gl Asag Aie B ilce bl datadal) Aludidd) u\ekaﬂ-l(6)d3dﬂ\u4

LBl g

A9 s giwa Je The Augmented Dickey-FullerTest ADF glugall Jligh - S jLid).
ardband) ae paiial dudlly dsadall il ALY

ae il Ladalal) cililad) g dde 3l Aladod! L0059 8N o siaa Ao Ay )Rl LEd) (2 Al
=1 Al Jgaad) (oS A (Jlaal)
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(7)Jds
A A s siwa A= The Augmented Dickey-FullerTest ADF glugall Jlig8 - 3 Uil
Jland) 236 il Lty Apatal) culilpgll 40050)

ale oladlg adald 3 ga g ase ale oladl g adald 3 ga g die abald 35a 9 2ic JLaiy)
Aadll | Jlmay) dad Al Y Aed | Al Al
aallaiay) ddlaiay) agllaiay) BIERY
**0.000 72.4072 **0.000 41.8073 **0.0000 57.6886 ADF
ple olailg akild agag ade gl A5 g die b i Gl dmladal) Aladiadl ol Jaadl (7) Jdsaadl e
LB g

clibal) s siwa A= The Augmented Dickey-Fuller Test ADF gugall jligh - Si3 jLid)-
1 AT el Ayl Aarl)
A laiiud) pitial clibull dmdalal) cilibidl g dda 31 Aadad) 5 gia Ao 4y ) Siay) AR (&l

-1 A Jgaad) o ess
(8) Jds>
@bl ¢ sin Je The Augmented Dickey-Fuller Test ADF gugall i gh - o jLd)-
i) il Lacailly daaal)
ple oladlg adald s ga g ase ple oladl g adald 3 ga g Aic abald 352 9 2ic Jkaay
dagdl) LAY dagd A al) LAY dad dagdl) dad
Lllaiay) Llaay) Lllaay) LGy

0.8712 3.84058 0.4437 7.89578 0.9959 1.26908 ADF
ple olailg adald agag ade gl Agag dis b il Uil Adaial) dladid) ol JaadU (8) Jsadl e
LB g

A9l s siwa Je The Augmented Dickey-Fuller Test ADF giugall lgh - 3 jLid)-
o2 L) pital Aoy Aaasal) cilibgll 1 gY)
oidal dabial Gy a3l Aadadl AN Goodl sgiwa o 4R AR Ga Al
- gim\ dJ"%S‘ O oS eﬁ sJLAf\luY\
(9)Jdsa
B4 s siwn A= The Augmented Dickey-Fuller Test ADF gugall JU g8 - S0 jLad).
i) el Aol Aaasall cilibll A g¥)

el&bla.:ﬂjéh@dﬁje.\c el.co@b&hléaﬁjﬁs &hlﬁa&\g.\b Sy
PN JLuay) ded PN Ay dagd PO Qad

Adlaiay) adlaiay) Adladay) JLadyy

**0.0009 | 26.4614 0.0959 13.4943 | '*0.0205 | 18.0981 ADF

plail g adald 332 g ate g adall 2 gag die § e cililpll Laliial) Alaledd) ¢l Ba3 (9 ) Jsaall (e

. ale

A9l s siwa Je The Augmented Dickey-Fuller Test ADF giugall lgh - 3 Lid)-
ot o) el dacuilly Aadal) cilibul At
il Aaliial) Uy Gia3) Aladad) ASE) So) s gias o Al L) bl
ot A Jgaadl ¢ gSE &3 ¢ Lakia)

(%5) & Siana a3 g sina

% 16
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344 daad) 18 Al

( 10) o>
A A s siwa A= The Augmented Dickey-Fuller Test ADF gugall il gh - Sus jLGA)-
DLy uhrial Al daadal) et A

als 0\93\365134‘993?49 als 5143\3@@.{99‘9&9 éhlﬁ.\‘gg‘gék« sy
dagdl) JREAY) dad | Adlaia¥) Aadl) | LEAY) dagd dal) LYY dagd

ddlaiay Adlaiay)

**0.0000 52.8725 *0.0139 19.1837 **0.0002 29.8224 ADF

éhlﬁ 2929 a9l A5 g AiS 5 jiuua Clilall dalafal) Aluadead) Gl Badl (110 ) Jdead ¢
2Bl 2a ale sladly
Testing Group Effects gualaall duudlly 45,01 JEY) L34 2-5
O ) il ) 4 glaca aalanall A5 JUY) asan Gl ALY adall dpa B Ll

Hy pg=..=p,,=0
W] o AN Aalal) ddal) o

&' i — F € B=1 (Rapue— B n—1
{ Efficient R::l-?.l.uj:r]/{( :I_I: Rodust Eﬁﬂﬂ:’:‘/{ :IruFl::.}E—l,PET_H_k}

! a 2
-(11)
LA JEY) zdgal O o Ay gina paalavall dpudily JUY) (o olina 138 adnl) dpa By a3 131

Aok 3 Jadlaad) g Aadaial) il G el i gald (pe Juadl asalaall

1717 \Wooldridge, Jeffrey M. (2002). Econometric Analysis of Cross Section and Panel Data,
Cambridge, MA: The MIT Press.p148
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Testing Group Effects
O s Ll ) 4 glewa ol 8l A Y asan Gl ALY adal) dpa B LY
H:t1=t2=........ =tn-1=0
(etefﬁiciem B e‘eRrJhuss )/(T o l)

(eTeRrJhus! )/(Tn -T- k)
(12)

roh SRS dalad) i) o

~F(T-1,Tn-T -k)

ol Al A UV misad of (ol Apgina ol 8l Ay Y (L olina 138 adall dula b (b ) a3 NN
 Aia 31 Jadlaad) g adalial) clibud) ¢ gadl) 73 gad (o Juadl
Testing Group Effects galaall g < aal duilly d4Gh JUY) L8l 2-7
O ¢f shaal) ) 4 ghose posalanall g o 80 AEN JUY) anan oy ALY asal) duia B LAY
Hy:py=..=py,_ =07 =.=71,_ =
th SRS dalali disall (id
{EPEE!_?:‘:-:'EIH - Ere.'n!ﬂ-':mr :I/( n+T — EII

(€'€popus )/ (NT = =T =k +1)

F-test:

Zisal o) ol Augina palaall g il dpadilly JUEY) Gl olina 138 adel) duia B (b a3 13
- Jeudlead) g dadaial) bl Gy el 3 gad (pa Juadl asalanall g <l 8l A5 Y
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pooled least square il 3 daadall s tuall Clay pall ciglad 2-8
Ally daadall ila jall Cld g jhuall Claygall A8y 50 339 A0Y) CYMaal) daglile s ol
LT A Adgal) gl

Brv=(vxp,x (v xp,v)
I 'E  PzX, ) 'E PrY,)

.. .. P, =(Z(2'2)Z
Sasbal )il A gheme s ;2 - (A4 20

LGN JEY) aladialy el & daadall o hual) Cilag pal) qigladd 2-9
Fixed pooled least square effect

b = (3 xapzex ) (s x e,y

planall e yiial) 48 ghuaa Jidi 1

Hun Myoung Park (kucc625) © (Linear Regression Models for Panel Data Using SAS, Stata,) *¢ *®

2005-2008 The Trustees of Indiana University (11/15/2008) Linear Regression Models for Panel Data:
1p.15
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(euadail) cailald) [EIEN Gl

-l AdBlia g Jalaty e 3-1

Oa JS LA Aladaially dualdl) @il LEAY) aladialy cliald) W mildll) Quaiy (a e S
A U Aahial el zilad o 4Wa(Redundant fixed effect ,Hausman test)
Juad) i Ja) (e iy (Akaike ,Schwarz) gobas ) ABLaYL  apalaally ) 8l Ayl glall
- b LS g Al g S oY) (39l g Apmdalall L) (5 sia o g g ilall) Al (i (pe g gad
 Aia 3l Judlad) g Ladaial) bl (o sia o el Zigad pali & JLSAY) milii -z ]
ablal) a9 ade o) 392 g9 Auia 3l Judlaad) g Apdaliall ULl (s ia Ao gadll Figai il Jal (e
LaS @ililll uils g (Eviews 5.1) g lai@Y) (uldl) gall s aladiad o ¢ 43l 3l Aludedl alad) olai)
-1 oLl Jaad) B ddya

(11 ) Jdox
 Aia 3 Jadladd) g adaial) libl) (5 gia Ao gadll zigal palli & LEAY) il
sladlg akald 3gagaie | ale oladilg adald s ga g abld 353 g JLaay)
ale
2.337390 1.186715 1.990470 Akaike info
criterion
2.688240 1.537565 2.341320 Schwarz criterion

gl gl B el 8 P(SchwarzeAkaike) gobeal dad J8l ol ¢ (11 ) dgadl (e Badl
phlsy madll zigals Midia GS gigai Juadl Gl A dpadall clibull ale slaily akald 3ga g e
L A3l Judlad) g dadaiall clibud) G ale sladil g
aomalanall 01 US4 31 Jadlaad) 9 Agmdaiall clilbad) (5 glena Ao LAY gili -z 2

S o madl) gigal il o agalaall AN Y (e 08 U e dbjra Ja) (e
CroSi al cdia 3N Aludadl alad) olaiy) g adalll) 3ga g ade o) 35 gn9 Ania 3l Judlud) g dpndailal) cililyad)

- Y Jgaad)
((12)Jde
aoalaall AN S A 31 Juadhead) g Aadailal) il 5 gina o JLSAY) gl
ebaleﬂ\\géh\ﬁ.\»\gﬁ& ebb@\\géb@dﬁ‘” éHA'U%Jé Jlaay
dagdl) F dadl) F dagdl) F
ddlaiay adlaiay adlaiay)
**0.0074 | 4.594478 0.3615 | 1.097155 | 0.6235 | 0.592574 Redundant Fixed
Effects Tests
2.048866 1.280082 1.962777 Akaike info criterion
2.499153 1.730369 2.413064 Schwarz criterion

Ben ""Econometrics ,theory and 4=al 2 (SchwarzcAkaike) cuobaal) Jga Jualdil) (ra &)

19 19

application with eviews "*2005, Printed and bound in MaJaysia ,ch.14
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sladly akald 3ga g ase Alla 8 4y gina S gualaall A5UN JEY) Gl ¢ (12) doaad) O Bady
Cn B (0.0074) dalldly JLaad Adlaiay) daddl) o8t g (Panel data) Asael) clibnll ale
Al LN Al aralaall 40N U Ay gina adey AR aaadl dpia b (b ) g ) aY) (%5)
d5a g die dlldg asalaall ALY Y zigal B <k B (SchwarzeAkaike) gobaal dad 8 ol
dic g jahal) zigaill & asalaall LGN JUY) 4y gina ade pdige o)) W1 Anatall CliLull ale slail g adald
ablsy madll 23 gads Slidia 98 i gal Juadl ) Lo Jula ¢ dgadall clibull alad) olai¥) g adaldll g2
goralanall YUY Matiad ie g duia 3 Jadlaal) g dgmdaliall clibidl cpa ale olail g
Rl A U e 31 Jadlaal) g Aadalial) cililad) (o gia Ao LEAY) miliS - 3
=1 (A gl (98T AT ) il o ol AN ALY UV Ca S Bl (s dd e (2l

(13) Jds
) Al A U dia 31 Jedleal) g Amdallal) cilibal) 5 giasa Ao LEAY) gilil

sladly plald aga g ase | ale oladly ald 3sa bl s LAy
(I
dadl) i F dagdl) F dahl) F
Adlaiay) ddlaiay) Adlaiay)
*0.0180 | 2.547069 | 0.1809 | 1.489636 | 0.2063 | 1.427057 Redundant Fixed
Effects Tests

2.005002 1.250020 1.912607 Akaike info criterion
2.793004 2.038023 2.700609 Schwarz criterion

sladlg adld agag ate Alla b 4 gina cuils ol 8 SN JEY) b ¢ (13 ) o) e Bady
DOV Ay gina aday ALY atel) dpia b (b, A g3 @A Y (Panel data) 4l cliball ale
Y zigad B cigh B (SchwarzcAkaike) obmal dad (8 Gl el ) ddld) o sl A5
LB Y dgina ate pdise O) W) Agedal) cliball ale sladly adald aga g die dlldy <) yiall A
gisal Jabl o Ao Jads ¢ daatall cililall alad) olai¥) g adaldl) 392 g dic g jahal) 73 gall) & ) jadll
DB i) die g dia 31 Judldl g dadaliall cililnd) o ale olai) g adally gadll 23 gady Diaia (5%
) Al Ay
gralaall g ) AL AN S dgta 31 Juudheal) g dgadaial) cililnl) (s glana (o JLEAY) il -1 4
Labial) bl (5 gl o gadll zigal il o asalaall g ol il A0 U G JS 80 ol
-1 A Jaal) csSi ad ¢ Al 3l Judladl g
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(14) Jdo
aosalanall g <l 8l AN UL Ada 3l Judlaal) g dadaiall clibd) (s gina o JLEAY) il -: 4
?L‘;’l.;."béhﬁ"ﬁﬁé‘& el:-o@\‘géklﬁdﬁ‘” éhlﬁdﬁ\g,\ JLhay
dagdl) F dagdl) F dagal) F
Adlaiay) Adlaiay) Adlaiay)
*0.0111 | 2.706960 | *0.0351 | 2.195261 | 0.3087 | 1.228457 Redundant Fixed
Effects Tests
1.910338 1.043193 1.962126 Akaike info criterion
2.810912 1.943767 2.862700 Schwarz criterion

(%5) ssima cad dygine CuilS analaally cl Sl ALAN B Ol (14) Jgaadl e Bady
JREA AllaiaY) dadlll ¢ o<t lld g (Panel data) daeall cliball ale oladl g akld 3929 a9 352 52
ALY axal) dpa b by ) g2 ) Y (%5) e B s e (0.0111¢0.0351) dalllly
(Schwarz<Akaike) ¢boal dad J8) b &y ) 48l casalaall g <l il A5 SUEY) 4 gina aday
Aaadall clilll ale slaily adald dga g die dlldg asalaally ol 8 ALEY YY) pigal B copgh B
abldll dgag ey el zigadll B aralaally ol dll SN Y dgina pdige o) ) AL
O ple oladil g adaliy zadl) 73 gals Siala () 98y i gal Jadl ) Ao Jady cAgadal) ciliLull aladl slaiy) g
Jomalaal) g col 8l ASEN YY) 3 ga g dis g Aia 31 Jedlud) g Apadalial) cililad)
~1daia 3 Jedleadl g dgaalial) ULl (o gadl) Zgadd (W) G5 AN (6 ghena Ao LEAY) @i -1 5
A oA s s o madl) pigal pali A asalaall AEN Y cpe JS U 530 A8 e Jal (e
DY) Jeda) (B e LaS g guilill) ) A A cdia 31 Judlaal) g dadalial) cilibll

(15) Jdox
=rdia 3l Jadlaad) g dgmdaiiall clibidl G gadl) zdgall A oY) (B98N (s gima o JLAAY) gili
ale oladl g adald a5 g ade ale oladl g adald 3 ga g ahald 352 5 Jkaay)
0.776798 1.070933 1.204443 Akaike info
criterion
0.883748 1.435881 1.569391 Schwarz
criterion

godll zagai b i gk B (SchwarzeAkaike) ¢taal dad BB ol ((15) Jgdadl (e Badly
ably  madll zigady Midia G5S gigal Juadl (b AN daadal)l clitull ale oladly akld 3924 i
. Aia 3l Jadbaad) g adaliall clibd) ¢ ale oladl g
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oalaall Al JUSU Aia 3N Judladd) g dadalial) cililnll oY1 (398l (5 gia o JLAAY) milii -: 6
il A6Y) Godl s o madll pigad pali L aselaall A5G JUEY) 50 sae 48 e Ja) (e
DY) Jgaad) B e LaS g il ) Ak a3 cdia 31 Judlaal) g Aadalial)

(16) Js>

poralaall A5 UL A 31 Judladd) g padailal) clibull A g¥) (39801 5 giana Ao LEAY) il

el:-o\eﬂ\‘géhlﬁdﬁ‘ge.\s e&ol&\g&hﬁdﬁ‘y éhlﬁdﬁ\g,\ JLhay
dagdl) F dadl) F dadl) F
Ly Aaiay) Aaiay)
0.1604 | 1.823215| 0.9789 | 0.063295 | 0.4006 | 1.007703 Redundant Fixed
Effects Tests
0.879495 1.123297 1.155088 Akaike info criterion
1.347295 1.591097 1.622889 Schwarz criterion

152 a2 g 2y Al & Lgina 8 S goalaall 45BN V) Gl ((16) Jsad) (e Bady

Y zagal B &gk B (SchwarzcAkaike) gobeal dad J8 b i clilall ale oladl g adald
L Y 4 gina ade e o) W) Agwdal) clibull ale olailg adald 3 ga g dis dlld g asalaall AL
Sl o) Ao Jada daatall cilibnll aladl slai¥) aa adldll 3gag die g jahall Zzigail) A asalaall
Satiad die g Aia 1 Judhuad) 9 Andalal) ULl G ale olail g adally zadl) 73 gy Dliatia ¢y 4S5 3 gad

falaall g ey

il A U duia ) Jedleall g dadalial) clibnll A gY) (39800 5 gla o SLARY) gl - T
bl g9l (5 gima o madl) zigai pali b avalaall LGN Y cpa S 8 530 48 e Jal (e
DM Jaad) B e LaS g gl ) Al & ¢ Aia ) Judlid) g Aadadall

(17)ds

el Al ALl S dla 31 Jaudlaad) g dgmdaial) cililll oY) (9800 (s gia Ao LAY il

e&bl@ﬂ\J&hﬁAﬁje& el.co@\\g&blﬁdﬁ‘” 6&13:3939 JLaay
Adlaiay) daddl) [= Adlaiay) dadl) [= daal) F
@Lﬁ;\zi

0.2784 | 1.293906 0.0173* | 2.677435 0.0189* | 2.63283 Redundant Fixed

Effects Tests
0.943274 0.743149 0.858892 Akaike info

criterion

1.722941 1.522816 1.638559 Schwarz criterion

ale olail g adald aga g Al B 4 gl culls ol 8l ALY JENY) ol ¢ (17 ) Jedadl (e Badl

zlsal B cigh B (SchwarzcAkaike) gl dad J8) oy (Panel data) dseal) cilibull
AEN ) A gina pdise ) 9 Anadall Clilnll ale olailg adald 3ga g die Glldg ) 8l ALEY Y
Elsal Juadl ) Ao s ¢ Agasall cilibnll alall slaiy) g adldll 3509 Yo g jahall i galll & il dll
R0 A B ke 31 Jadhal) g Amdallal) cililbidl Gy ale olail g adally gadll 73 pady Miala (465
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SO A3l Judhall g Apdaiall clipll oY) (39080 (g e (o SLOAY) il - 8
tsalaall g il 8l PR
Gl medll gigal pali b aalaally ol GG AGUEN EY) Ga JS 80 e A e Ja) (e

Jdoaadl (B (s LaSy gl gl Ada) a3 ¢ diadl Judluadly ddalall Uil oY) (39080 (5 giaa

DAY
(18 ) Js>
ol 8l AL U Aia 1) Judlud) g Amdalal) cliball d oY) 398N (o shun o SLEAY) gl
talaall 9
ple oladl g adald s ga g ass ale oladil g adald 392 g0 abld 352 5 Jeaay)
Lol F 4ol F Lol F
aglLaiay) aglLaiay) FRIRARY
0.1162 | 1.714758 | 0.0437* | 2.174309 | **0.0084 | 2.979708 Redundant Fixed
Effects Tests
0.806191 0.790459 0.712489 Akaike info
criterion
1.702808 1.687077 1.609106 Schwarz criterion

el aga g Alla B dysina S aalaally ol 8l SN BN 0L ¢ (18) Jsaad) (e Bady

& Cigh B (SchwarzeAkaike) sobaal 4ad J8 o) g (Panel data) 4aesall clibull ale slail g
Y Lgina e o) g Agadal) clibull adald aga g dic Glldg asalaally ol 8 ALEN Y 73 gad
Jadl o)) Ao Judy daatall clilull adldll agag die g jakall zigall & avalaally ol 8l ALY
A Y die g ddadl Judladly dmbaial) cllbnd) o ablly  madll zdgals Midia (S gigal

Lmalaall g <) jadll

i3l Judlaal) g dadalial) clibll madl) 73 gall A4EN (39 Al (5 e o JLEAY) gilii -; 9
sl Akl cdia 3l Judlaadl g dadalal) CliLull 598N s giaa o madl) pigal ali Jal (e

DY) Joaadl B e LaSy

(19) Js>
Lk 3l Judhad) g dadalial) cililnll zadl) 73 pald LU (5580 (5 sina o SLORY) il
ple oladlg aild agagate | ale oladlgahiB agag | ahlBasag Jkaiy)
0.895937 1.758729 1.888721 | Akaike info criterion
1.246788 2.138727 2.268719 Schwarz criterion

gl gigai A gk 38 (SchwarzeAkaike) gbaal Lad 81 ol ¢ (19) Joaad) (e Bady
Zigady Midia 98 gigal Jdl o)) Ao Jal 1da g daatadl clibnll ale olaily adald 3ga g dic dldg
» Aia 3l Jadlaad) g Ladalial) cilibdl G ale olail g adally gadll
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ailod yuads gle §lyall g8 yaball dhaii it jaey dyylydiaal yulils

(2000-1988) & yiall dsakaioll siLiledl

I A 3 Gl el ilibpll Al (39501 5 shena o LAY gl 210

A9l s o madl) zigai uali B avalaall ALY Y e JS iU 530 48 jra Ja) (e
DY) Jsaadl B e LaS g i) ) Al ol ¢ Agia 3l Juudheall g Amdalialf il A

(20) Js>

oalaall ALY UM At 30 Judlaad) g Apndalal) cililaall A58 (39 Al (5 gina o JLEAY) gl

el:-o\eﬂ\‘géhlﬁdﬁ‘ge.\s e&ol&\g&hﬁdﬁ‘y éhlﬁdﬁ\g,\ JLhay
PN E PN = PN F
Adlaiay Adlaiay) Adlaiay
0.1604 | 1.823215| 0.9722 | 0.076560 | 0.9949 | 0.023907 Redundant Fixed
Effects Tests
0.879495 1.760709 1.893712 Akaike info criterion
1.347295 2.247306 2.380309 Schwarz criterion

ol dad BB )y Lygina pe @ils

aralaall AU Y gL ¢(20) Jead e Bady

ple oladly akald 3gag die dllly aalaall ALY JUY) zigai B < gh 8 (Schwarz<Akaike)
kil asa g die g juhall zisalll b asalaall ALY Y 4 gine a2e jdse o) Y Aaadall cilibyl
ale olailg adaly gadll 73 gady Sidia (458 Figal Judd) O Ao Sl cAgadall cililnll alal) slad¥l g
aoalanall A5 Y Matiad sie g Ada 3l Judlad) g Lpadaiial) clibad) oy
ol Al AS S A N Judlad) g Ladalial) cililadl 405N 59 80 (o giaa Ao LAY il -z 11
LGl g9 Al 6 g o madll zigai pali b Al SN Y e JS iU e 48 aa o) (e

DN Jaad) A e LaS g gl g At a8 ¢ Aaia 3l Judladl g dadallal) cilibll
‘ (21 ) Jsx
ol Al Al BN At 3 Jedbadd) g Aadaial) cililull AN (5 Al (o ghaa o JLEAY) il

sladl g akald 393 9 p2e ple oladl g adald 3 ga g abld 352 g JLaayy
elug
4ol F dagdl) F dadl) F
AdlaiaY) ddlaiay) agllaiay)
0.2784 | 1.293906 | **0.0001 | 6.051897 | 0.0001** | 6.675412 Redundant
Fixed Effects
Tests
0.943274 0.856180 0.913896 Akaike info
criterion
1.722941 1.626625 1.684342 Schwarz
criterion

Cililall ale olail g adald 3 ga g Ala B 4y gl CullS cuf 8l GG JENY) Gl ¢ ( 21) dssadl (e Badl
e dlli g el fall ALY Y pigal B ciugh B (SchwarzcAkaike) ¢ boal dad JB1 ol g Axasal)
a9 die g dlall zigail) & 8l AGEN JUY) 4y gina Oy Aadall cilibull ale olaily adald 5o
sladl g adally el 73 gady Slidia (98 i gad Judd) () o Juld ¢ Agadall ciliLall alad) slaiy) g adaldl)
Ll Al A Y e g At 31 Judlaad) g dadallal) clilud) o ale
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) o (2000-1988) &yl dsakaioll sliladl
ol A U dda 3 Jedbadl g dgmdailal) it AUl (39 4N (o giwa P S - 12
Lol g
(6 Shua uk— @A.ﬂ\ G:\JAJ J..'im gé @Al@.db Q\Jﬁﬂ 3\.191."\3\ JL:N\ Cra Js J:\m:l “™ ﬁ)u d@\ Cra
= Y Jeaadl B (e LaS g il ) Al & ¢ Al 3 Juadlead) g Aadalall ciliaall 450N (59 81
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(22) Js>
ol Rl Al U0 Ada 31 Jadbaad) g Aadalial) clibudl AU (59 8l (o gia o JLEAY) il
Lol g
ple oladl g adald s ga g ass ple oladil g adald 392 g0 abld 393 5 Jesay
4l E 4l = PN =
aglLaiay) Agdlaiay) adlaiay
0.1162 | 1.714758 | 0.0008** | 4.675707 | 0.0009** | 4.52935 Redundant Fixed
Effects Tests
0.806191 0.897211 1.048553 Akaike info criterion
1.702808 1.789306 1.940648 Schwarz criterion

hld agag Al B Ay gina ilS galaall g ol S8l ASEN JEY) Ol ¢ (122 ) Jstad) (e Badb
Al Y gisal b e 2B (SchwarzeAkaike) @bl dad g8 5 daasall clilbll ale oladl g
ALEN ) dgina pdise Ol Adatall cililall ale olaily akald aga g die @iy avalaally il sdll
O e Jald sl clibull alad) sladyl g akaldll aga g dic g jaball zigaill B aralaally i jidl
aic g 4ia 3l Judladl g dndalall clibud) (s ale sladlg adally madll 73 gady Sliaia 98 gal Juadl
Tl zigal sa gigal Juadl ol Badl ARladl il LEAY) @il (g aalaall g ol 8l A5 JEY)
pd) Jgandly <l mall Al U AN (98N (s sima (Ao dpladl Judhadly dgadalall bl G
Fasadll 18 il il Cry (23)
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(2000-1988) dyxall dsaladoll sLiLedl

23) doa
Rl Al S Al g g8 wsjm u.k): 4l 3N Judlaad) g dadaiall bl ¢ gadl)
Alaiay) dagdl) t-3slaaal Uas) Jalzal) dad dial)
Jesasd $ Jkaal)
0.9853 | -0.018664 | 0.036449 | -0.000680 ) asd)
0.8434 | -0.199673 | 1.998304 | -0.399008 =130 gUadll Jg¥) (@A) (5 gia Ao Jlaad) 2o
**0.0052 | 3.065358 | 0.117531 0.360275 | 4xlsaill delisal) g Ul Jg¥) (581 (5 glana (Ao Jlanl) a2
0.1074 | -1.669798 | 1.054948 | -1.761549 | slally sy gl gUall Jo¥) 381 (s gia o Jlanl) 22
0.1958 | 1.329300 | 0.331225 0.440298 | awddll g slil) gUall Jg¥) G AN (5 gia Ao Jlaad) 2o
*0.0395 | -2.173087 | 0.090482 | -0.196625 130 Ul J¥) @A (o gl Ao i)
0.7303 | -0.348580 | 0.068976 | -0.024044 | 4l deliall Uil Jg¥) Al (s gima o L)
0.5059 | -0.674937 | 0.076890 | -0.051896 | slally sligSl) gUadl Jo¥) AN (5 gina Jo jLafiuad)
*0.0246 | 2.392260 | 0.108597 0.259793 Adil) g s Ul pURl Jg¥) AN (6 ghna o jlalin)
Fixed Effects (Period)
-0.301233 1990--C
-0.307209 1991--C
0.839038 1992--C
-0.231172 1993--C
-0.283493 1994--C
0.332659 1995--C
-0.274316 1996--C
0.192139 1997--C
-0.080100 1998--C
0.201769 1999--C
-0.088083 2000--C
0.004511 Mean dependent 0.786375 | R-squared
var
0.393135 S.D. dependent var 0.632566 | Adjusted R-squared
5.112654 F-statistic 0.238304 | S.E. of regression
0.000116 Prob(F-statistic) 1.419719 | Sum squared resid
13.10878 | Log likelihood

2.805401

Durbin-Watson stat
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(2000-1988) dyuidll dashadoll Slileall

-1 La (23) Jsdad) (e Bl

(il g el g A ) 31) Ul SN (58N (s siua Ao (0.05) s simmn coall (g gina jlaiin) -]

Ab gail) deliall pUall ALY (A (5 el Laailly (0.05) (s siwn ciali (5 gina Cpplalaldl das 22

Aled CilS 3 andall g plid) plad & Gllly ZUY) Aedl Leadlly [Laiiadl daalua o) caly -3
UM dad B 3005 ) a5 (%100) dsdy L) B35 o) i 1By (0.259793)
(%625.98)dsiy
Cuay Ay gail) dolial) UL 8 ellly ZUNY) daddl Luadlly Jland) 23ad dadla o) caly -4
Ao 335 ) 535 (%100) Ay Juand) 232 B3 O (i 1309 (0.360275) 4dad ity
(9036.03 )4y i)

ddny ALiaiall g Aliieeal) <l pial) o)) n M2y, (0.632566) Jwall waail) Jalas dad caly -5
glaill o J< ZUN) dad A dlualall @l il (e (%63,3) (s s L) g Jland)
(MU ;Uel\ c#l—db f-L:UgS-“ G%ﬂ‘ KSLLAS\ cg&bjﬂ)

G sia (o S8l Lt iy Aygine dad a9 (0.000116) F LAY Allaiay) dadll cal -6
S g (Ui (Jlead) axe) o Aliaiall g Adkeall @l pitiall () Arg 13 (%5) 4 ginall
sl Sl (Aaby ) Aslivall (o 50) gUARl (pa JS ZUY) dad Mdinall pitall o (s gine
AAddll g ) cplall g
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(2000-1988) &yl dsaladgll SLiLedl

- clalitiay)
-1 A Jal&Sl) ) Jea gl ol ciad) cria B Lgad) Juagill a3 A gl e
(2l £l g A 3) (ol AU (G 81 (5 fiesa Ao (0.05) (s siuna ad (g pina jlaliin) -1
Al st delial) gl AU (5 A1 (g gienal dpaadlly (0.05) (s 5ima ad (g gina Calalad) 238 22
dlad CuilS 3 apdill g plid) plad & iy zUGY) dadl Ll el daalua o) caly -3
U dad B 3305 Y g2 (%100) At L) 3L o) g Ve (0.259793)
(%625.98)4suy
Cuay Ay gadl) dolial) pUad 8 ellly U daddl Luadlly Jland) dad daalua o) caly -4
dad 83305 N 535 (%100) duds Jlaadl 30 33435 O (Fay 13a g (0.360275) 4dad il
(%36.03 )4y i)
Ay Aliaial) g AlEieal) il piiall @) Ly 13y . (0.632566) Jimall paail) Jalra dad caly -5
glaill e JS ZUY) dad A dlaladl il sl (e (%63,3) (s Ol i) g Jlaal)
(.\...t:viﬂ\‘g ;Uel\ c#l—db f-L:UgS-“ G%ﬂ‘ KSLLAS\ cg&bjﬂ)
Gsia (o S8l Lt iy Aygine dad A9 (0.000116) F _LSAY Alaia¥) dadll cal -6
ol (Ulafia) (Jlaad) a30) o Aliaiall g Alial) &l pitiall O A 18 (%5) 4 sinall
sl Sl (Aaby ) Aslivall (o 30) pUAll (pa JS ZUY) dad Mainall pitall o (s gine
il g ) cplall g
-t Sla gl
=1 b Lay Qhald) s« Ll Juasill ol (Al Clalifiad) G
il laady) A (pe palddll Ja) cpe @iy ¢ Aia 3l Aadead) (A ) Eiul) & gSa JLEA) B g i -1
) S Jo Jguandly
Laliy) ddand) A Clalad) 230 dadlosa 3305 Jal O il gl g oY) ad g A pail) il ) gal) dald) -2
UM A Liaabla ad ) (a4l dllig 3 ghaiall Culinall y (ilSally daladd) AaddY) 3y g 3y alaiaY) =3

.:JAL'AAS‘
<2005 ce}hﬂ\ Y] 7 3:.)2.4 cadilia u-ugg uatdy ‘(=SS dada daal é&)‘ T ACO |

2005 <80 God o Anail) il LB B A jal) (Bl dasa (a3, 22
2002, 38y AaSal) Cu Al gall 3 jlaill g pdileall ial) JLeiad) ¢ U ae eUa 3 -3
2000-1980 4 siual) dpiluas) 4o ganall — pluasdd (¢3S sall jlgad) — 481 jad) Jagkadil) 5039 -4
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