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 المكدوة 
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19810111
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 واجمالي تكويو راض الماه الجابت في الكطاع الزراعيالاستجىار الزراعي  /المبحح الاوه
 وايىيتٌاولا: وفًوم الاستجىار الزراعي 
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1 
 

2 
 

3  

    Gross Fixed Capital Formulation   : أجمالي تكويو رأض الماه الجابت ثانيا
   Capital accumulation 

Capital formulation 

Gross Investment

(Kt-1)(Kt)(δ)

(It)

It = Kt – (I- δ) Kt-1 

δ )Kt

tKt-1t-1

Fixed Capital Stock  

Capital formulation 

 . 
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( G F C F) 

10وفل قاعدة التعدين )التكيف ( الزأسمالي راض الماه الجابت الي تكويو جمانظزية  -ثالجا 
 

Capital Stock  Adjustment  

discrepancy

K
*
) (desired KK) (actual  stock

K
*

 Xt

K* = b0 + b1Xt + ut

1

1Kt -Kt-1 =λ (K
*
- Kt-1) 

λadjustment  coefficient)
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1t

 K
*

λ 

t-1

(t)FractionK
*

 (t)t-11λ

t  (Kt

K
*

(K
*
)

λ(0 < λ < 1)

(INet Investment D

It –Dt =Kt-Kt-1  = λ (K
*
-Kt-1  ………..(0) 

It  =λ(K
*
 - Kt-1)  +Dt  …………..(3) 

D) (

Dt  =  Kt-1          ,  0<  < 1 

 

 

(I)

It = λ(K
*
 -Kt-1) +   Kt-1  …………(4)  

(t)(Kt)

Xt 

Kt-1)( 

 وسببية كزانجز الاستكزارية والتكاون المظترك /جانيالالمبحح 
 Stationary  الاستكزاريةاولا : 

(OLS)Ordinary Least 

square   

Nonstationary

(OLS)

(Spurious)

First difference 

(OLS)

Cointegration.
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Yt StationaryE(Yt) yt
0

( σ

CovarianceYt  (Yt)

(Yt* k)(gab)(Lag) 

 

E[y]

(Ac)Autocorrelation  Function 

 

Unit Root 

Test

1  Dickey – Fuller (DF)                                        

0  Augmented Dickey Fuller (ADF)       

3 Phillips – Perron Unit root test ( P P)   

                Stationary  and Integration of a time seriesوالاستكزارية  تكاون الشلاسن الزوهية ثانيا : 

 Yt , Xt

Spurious Relation 

  Cointegration 

 Yt , XtNonstationary

 

YtStationary

Yt ~ I(0)Nonstationary

First- difference(Yt = Yt -Yt-1)  ,

Yt~ I(1). 

   Cointegrationالتكاون المظترك    ثالجا : 
  AssociationYt, 

XtOffset

.

 

 YtXt

Cointegration

Cointegrated  variables  Xt   Yt I(1)
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   Yt , Xt

(Residuals ) ut

ut ~I(0

Yt , Xt 

 اختبار سببية كزانجز   سببية كزانجز :  رابعا

(A)(B)

(B)(A)

GdpCapGdp

CapCap

Gdp

GdpCapCapGdp

 

H0 

 HA

Cap , Gdp

Capt = 


n

i

i
1

 Gdpt-i * 


n

j

j
1

 Capt-j *u1t       ………..(5)

Gdpt = 


n

i

i
1

 Gdpt-I *



n

j

j
1

Capt-j *  u2t        ………..(6)

u1tu2t

1 GdpCap Gdp5

1≠ iCap

61iGdpCap

 Cap ← Gdp) 

0 CapGdp1i

51 i6Cap Gdp  (Gdp← Cap) 

3 Cap Gdp

Cap← Gdp Gdp← Cap 

4 CapGdp
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YtYt-1

Restricted Regression Rssr

XtXt-1

Unrestricted Regression Rssu

F- RatioX

0=


n

i

i
1

 H0: 

F= 

 

 

 العزاقي زراعيواقع وتطور بعض المؤطزات الاقتصادية في الكطاع ال /الجالحالمبحح 

 تمًيد    

Gross Capital Fixed Formulation)Gross 

Domestic Product(Gdp

 أجمالي تكويو رأض الماه في الكطاع الزراعي والأيىية الهشبية  -أولا : 
1

1988

1981011001130111

45019815333199719334

01100113011100370111

1

11381981

0131 1990 8370110

13101110

                                                           
 

k)Rssu/(n

/mRssuRssr



 )(
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11998

19810111

 

 
1،0،4،519810111

361،0،4،5

0113119310110

0114

  

1988

1  0  

3  

4  

5  

6  

1980 452 3807.1 11.8 827.1 6974 11.8 

1981 549.4 5708.1 9.6 948.8 9714.6 9.7 

1980 607.2 6536.4 9.2 972.5 10294.1 9.4 

1983 507.5 5513.2 9.2 754.1 8107.1 9.3 

1984 505.7 4433.5 11.4 694.8 6066 11.4 

1985 483.2 4301.1 11.2 611.2 5424.8 11.2 

1986 416.2 3859.1 10.7 454.8 3269.3 13.9 

1987 334.9 3657.8 9.1 362.5 3953.5 9.1 

1988 437.4 4396.5 9.9 437.4 4396.5 9.9 

1989 471.6 6315.5 7.4 435.5 5840 7.4 

1991 375.6 6220.0 6 253.9 3700 6.9 

1991 172.9 2086.2 8.2 51.7 597.6 8.7 

1990 1258.7 5729.5 21.9 125.6 598.4 20.9 

1993 4629.8 23994.3 19.2 126.4 728.4 17.3 

1994 8470.4 46685.0 18.1 97.1 448.1 21.6 

1995 18595.8 115867.7 16 51.8 309.6 16.7 

1996 7161.8 47747.0 15 19.4 139.8 13.8 

1997 53259.4 252849.1 01 107.7 575.7 18.7 

1998 54648.6 412065.0 13.2 92.3 816.2 11.3 

1999 70934.0 754492.5 9.4 102.9 1387.1 7.4 

0111 97318.0 1465252.6 6.6 138.7 2820.8 4.9 

0111 186146.5 2531440.9 7.3 287.3 4582.4 6.2 

0110 193455.8 2199076.7 8.7 228.2 3318.2 6.8 

*0113 153029.7 4442671.7 3.4 11931 380331 331 

0114 18268.3 2857807.0 0.6 10.1 4327.9 0.2 

0115 214248.2 10182362.2 2.1 71 8650.5 0.8 

0116 115944885638333 133 7330 715338 1310 

0117 17639.0 7530404.4 0.2 75.4 5657.2 1.3 

0118 54299.9 23239198.3 0.23 14.1 9948.6 0.14 

0119 13034.8 13471242.2 0.09 4.6 5919.8 0.07 

0111 22720.2 24770462.7 0.09 8.9 10155.4 0.08 
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4

1988)111

          

0.00%

5.00%
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1988
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السنوات

ية
سب

لن
 ا
ية

هم
لا
ا

cap_f

16

Cap0

198101110601130111

 الهشبية  تٌفي الكطاع الزراعي وايىي (Gdp)جماليثانيا : الهاتج المحمي الإ

0Gdp)

199819810111

19810111

1993011001130111

7411981

493819931018391301996

335011001130111834

01115
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0

19810111 

1،0،4،5

1981  011136 

 

 1988

1 

0 3 

4  5 

456 

1980 741.9 15770.74.7 2150.419046.911.2

1981 955.5 11346.98.4 2191.518908.111.5 

1982 1309.6 12714.710.2 2429.719557.412.4 

1983 1413.6 12621.011.2 2336.517000.613.7 

1984 1941.9 14550.913.3 2592.716748.115.4 

1985 2160.3 15011.814.3 3000.416991.617.6 

1986 2173.7 14652.014.8 2871.517781.316.1 

1987 2518.7 17600.014.32631.919435.913.5 

1988 2834.3 19432.214.5 2834.319432.2 14.5 

1989 3346.1 20407.916.3 3109.918826.216.5 

1990 4613.3 55926.58.2 3447.829711.111.6 

1991 660931 42451.615.6 2877.210682.026.9 

1992 22872.7 115108.419.8 3531.914163.524.9 

1993 49864 321646.915.5 3492.418453.618.9 

1994 333524.2 1658325.820.1 3741.019164.919.5 

1995 1378274.3 6695482.920.5 4188.219571.221.3 

1996 1208982.3 6500924.618.5 4498.321728.120.7 

1997 1276367.1 15093144.08.4 4133.826342.715.7 

1998 1868379.8 17125847.510.9 4475.135525.012.5 

1999 2482616.5 34464012.67.2 5188.341771.112.4 

0111 2327277.2 50213699.94.6 4589.042358.610.8 

0111 2863495.0 41314568.56.9 4644.043335.110.7 

0110 3512658.6 41022927.48.5 5432.640344.913.4 

0113 2486865.5 29585788.68.4 3850.326990.414.2 

0114 3693768.0 53235358.76.9 4521.841607.810.8 

0115 5064158.0 73533598.66.8 5939.643438.8 13.6 

0116 5568985.7 95587954.85.8 6195.947851.413 

0117 5494212.4 111455813.44.9 4479.748510.69.2 

0118 6042017.7 157026061.63.8 3889.051716.67.5 

0119 6832552.1 130642187.05.2 4020.754720.87.3 

0111 8366232.4 158521511.55.3 4712.857925.98.1 
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8

19810111

  

36

    8119810111

4

 Gdp Cap 

 الإجمالي في الكطاع  الزراعي الماه الجابت والهاتج المحمي  رأضتكويو  أجماليالعلاقة بين  -: ثالجا
 

CapGdpGdp 

911

3

Gdp Cap

9)(10 

19810111

01130111
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3

198811119810111

11،4014

 

1 

0      

3                1988 

1988

4 

1980 2.6551 2.8703 2.9176 3.3325 

1981 2.7399 2.9802 2.9772 3.3407 

1980 2.7833 3.1171 2.9879 3.3856 

1983 2.7054 3.1503 2.8774 3.3686 

1984 2.7039 3.2882 2.8419 3.4138 

1985 2.6841 3.3345 2.7862 3.4772 

1986 2.6193 3.3372 2.6578 3.4581 

1987 2.5249 3.4012 2.5593 3.4203 

1988 2.6409 3.4524 2.6409 3.4524 

1989 2.6736 3.5245 2.6390 3.4927 

1991 2.5747 3.6640 2.4047 3.5375 

1991 2.2378 3.8215 1.7135 3.4590 

1990 3.0999 4.3593 2.0990 3.5480 

1993 3.6656 4.6978 2.1017 3.5431 

1994 3.9279 5.5231 1.9872 3.5730 

1995 4.2694 6.1393 1.7143 3.6220 

1996 3.8550 6.0824 1.2878 3.6530 

1997 4.7264 6.1060 2.0322 3.6163 

1998 4.7376 6.2715 1.9652 3.6508 

1999 4.8509 6.3949 2.0124 3.7150 

0111 4.9882 6.3668 2.1421 3.6617 

0111 5.2699 6.4569 2.4583 3.6669 

0110 5.2294 6.5456 2.4273 3.7350 

0113 531848 633957 034886 335855 

0114 4.2617 6.5675 1.0043 3.6553 

0115 5.3309 6.7045 1.8513 3.7738 

0116 5.0642 6.7458 1.8645 3.7921 

0117 4.2465 6.7399 1.8774 3.6512 

0118 4.7348 6.7812 1.1492 3.5898 

0119 4.1151 6.8346 0.6628 3.6043 

0111 4.3564 6.9225 0.9494 3.6733 
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9

19810111

  

5

 

11

198819810111

5 

Cap Gdp
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و  (Cap)تالمىتغير وسببية كزانجزنتائج اختبار الاستكزارية  /الزابعالمبحح 
(Gdp) في الكطاع الزراعي 

(Cap)

CapGdp

Gdp , Cap

Level

X ~I(1) 

 (OLS) (ECM)

Consistent 

I(1)Cap , Gdp 

(Cap) (Gdp)

Unit root 

(ADF)(PP) 

Autocorrelation 

Function (AC)

Gdp 

Cap(AC)

(PP)

Cap) Gdp ((Level)

Spurious regression

(Transform)

∆Yt = Yt-1 – Yt)

Yt ~ I (1) 
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 Autocorrelation Function (AC)دواه الارتباط الذاتي     دام اختبار الاستكزارية بأستخ1-
(PP)

Autocorrelation Function (AC)Cap Gdp 

Eviews 70118

1114(AC)

LCap  LGdp 11 10 

(AC) (k)

(k = 16)(PAC)

5

(AC)AC

(0.89)16(k=16)(0.44)

11)10(

(AC)(0.33)

(k=1)1311

7(k =7) 16Cap

(Level)

Cap  I(1) 

CapF

131413

(AC)(AC = 0.73) 

14AC))1316(AC= 

5(k)

13115

CapF  I(1) .

(AC)(Gdp)

(Cap)1518

01

0300

04(AC)

(0.93)(0.81)

(k)AC

(0.48)(-0.13)(k=1)

AC 5

I(1)
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 10

DLCap

Date: 01/16/13   Time: 19:48  

Sample: 1980 2010    

Included observations: 30   

     
     

Autocorrelation 

Partial 

Correlation  AC   PAC 

     
     

     .**|  .   |      .**|  .   | 1 -0.333 -0.333 

     .  |  .   |      . *|  .   | 2 0.025 -0.097 

     .  |* .   |      .  |* .   | 3 0.185 0.184 

     . *|  .   |      .  |  .   | 4 -0.125 0.001 

     .  |**.   |      .  |**.   | 5 0.247 0.240 

     . *|  .   |      .  |  .   | 6 -0.107 0.016 

     . *|  .   |      . *|  .   | 7 -0.143 -0.193 

     .  |* .   |      .  |  .   | 8 0.188 -0.008 

     . *|  .   |      . *|  .   | 9 -0.167 -0.094 

     . *|  .   |      .**|  .   | 10 -0.163 -0.296 

     .  |  .   |      . *|  .   | 11 0.045 -0.148 

     .**|  .   |      .**|  .   | 12 -0.236 -0.228 

     .  |**.   |      .  |* .   | 13 0.256 0.182 

     .**|  .   |      .  |  .   | 14 -0.223 -0.011 

     . *|  .   |      .  |  .   | 15 -0.108 -0.012 

     .  |  .   |      . *|  .   | 16 0.065 -0.136 

     
      

11

LCap

Date: 01/16/13   Time: 19:46  

Sample: 1980 2010    

Included observations: 31   

     
     

Autocorrelation 

Partial 

Correlation  AC   PAC 

     
     

     .  |******|      .  |******| 1 0.888 0.888 

     .  |******|      .  |**.   | 2 0.838 0.235 

     .  |******|      .  |  .   | 3 0.772 -0.033 

     .  |***** |      .**|  .   | 4 0.676 -0.205 

     .  |****  |      . *|  .   | 5 0.583 -0.127 

     .  |***   |      .**|  .   | 6 0.438 -0.341 

     .  |**.   |      . *|  .   | 7 0.324 -0.085 

     .  |* .   |      .  |  .   | 8 0.210 -0.010 

     .  |  .   |      . *|  .   | 9 0.062 -0.193 

     .  |  .   |      . *|  .   | 10 -0.062 -0.104 

     . *|  .   |      .  |* .   | 11 -0.161 0.098 

     .**|  .   |      . *|  .   | 12 -0.283 -0.161 

     .**|  .   |      .  |* .   | 13 -0.337 0.190 

     ***|  .   |      .  |  .   | 14 -0.419 -0.022 

     ***|  .   |      .  |* .   | 15 -0.440 0.159 

     ***|  .   |      .  |* .   | 16 -0.439 0.108 

     
      

14

DLCapF 

 

Date: 01/16/13   Time: 19:51  

Sample: 1980 2010    

Included observations: 30   

     
     

Autocorrelation 

Partial 

Correlation  AC   PAC 

     
     

     . *|  .   |      . *|  .   | 1 -0.186 -0.186 

     . *|  .   |      .**|  .   | 2 -0.191 -0.233 

     .**|  .   |      ***|  .   | 3 -0.285 -0.408 

     .  |* .   |      . *|  .   | 4 0.177 -0.072 

     .  |**.   |      .  |**.   | 5 0.324 0.252 

     . *|  .   |      . *|  .   | 6 -0.193 -0.126 

     .**|  .   |      .**|  .   | 7 -0.264 -0.235 

     .  |**.   |      .  |**.   | 8 0.217 0.301 

     .  |  .   |      . *|  .   | 9 0.004 -0.153 

     . *|  .   |      ***|  .   | 10 -0.099 -0.448 

     . *|  .   |      .  |  .   | 11 -0.175 0.020 

     . *|  .   |      .**|  .   | 12 -0.072 -0.238 

     .  |***   |      . *|  .   | 13 0.393 -0.159 

     . *|  .   |      .  |  .   | 14 -0.115 0.038 

     . *|  .   |      .  |* .   | 15 -0.083 0.081 

     . *|  .   |      . *|  .   | 16 -0.088 -0.167 

13

LCapF 

 

Date: 01/16/13   Time: 19:51  

Sample: 1980 2010    

Included observations: 31   

     
     

Autocorrelation 

Partial 

Correlation  AC   PAC 

     
     

     .  |***** |      .  |***** | 1 0.727 0.727 

     .  |***   |      . *|  .   | 2 0.478 -0.109 

     .  |**.   |      .  |  .   | 3 0.334 0.060 

     .  |***   |      .  |**.   | 4 0.367 0.273 

     .  |**.   |      . *|  .   | 5 0.329 -0.108 

     .  |* .   |      .**|  .   | 6 0.169 -0.212 

     .  |  .   |      . *|  .   | 7 -0.007 -0.087 

     .  |  .   |      .  |**.   | 8 0.021 0.224 

     .  |  .   |      .**|  .   | 9 -0.013 -0.285 

     .  |  .   |      .  |  .   | 10 -0.043 0.042 

     .  |  .   |      .  |**.   | 11 -0.057 0.253 

     .  |  .   |      .  |  .   | 12 0.025 0.072 

     .  |* .   |      . *|  .   | 13 0.098 -0.089 

     .  |  .   |      . *|  .   | 14 0.027 -0.174 

     . *|  .   |      .  |* .   | 15 -0.075 0.084 

     . *|  .   |      . *|  .   | 16 -0.092 -0.150 
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16 DLGdp 

 

Date: 02/06/13   Time: 21:25  

Sample: 1980 2010    

Included observations: 30   

     
     

Autocorrelation 

Partial 

Correlation  AC   PAC 

     
     

     .  |****  |      .  |****  | 1 0.487 0.487 

     .  |**.   |      .  |  .   | 2 0.219 -0.024 

     .  |* .   |      .  |* .   | 3 0.179 0.106 

     .  |  .   |      . *|  .   | 4 -0.023 -0.196 

     . *|  .   |      . *|  .   | 5 -0.144 -0.090 

     . *|  .   |      . *|  .   | 6 -0.160 -0.066 

     . *|  .   |      .  |  .   | 7 -0.113 0.044 

     .**|  .   |      .**|  .   | 8 -0.299 -0.309 

     .**|  .   |      .  |  .   | 9 -0.283 -0.020 

     .  |  .   |      .  |* .   | 10 -0.036 0.161 

     . *|  .   |      . *|  .   | 11 -0.132 -0.179 

     . *|  .   |      .  |  .   | 12 -0.109 -0.009 

     . *|  .   |      .**|  .   | 13 -0.102 -0.208 

     . *|  .   |      .  |  .   | 14 -0.098 0.001 

     . *|  .   |      .  |  .   | 15 -0.094 -0.053 

     .  |  .   |      .  |  .   | 16 -0.051 -0.020 

     
      

15LGdp

 

Date: 02/06/13   Time: 21:25  

Sample: 1980 2010    

Included observations: 31   

     
     

Autocorrelation 

Partial 

Correlation  AC   PAC 

     
     

     .  |*******      .  |******* 1 0.930 0.930 

     .  |******|      . *|  .   | 2 0.851 -0.109 

     .  |******|      . *|  .   | 3 0.766 -0.078 

     .  |***** |      . *|  .   | 4 0.673 -0.107 

     .  |****  |      . *|  .   | 5 0.577 -0.071 

     .  |***   |      . *|  .   | 6 0.478 -0.077 

     .  |***   |      . *|  .   | 7 0.378 -0.073 

     .  |**.   |      .  |  .   | 8 0.278 -0.064 

     .  |* .   |      . *|  .   | 9 0.173 -0.117 

     .  |  .   |      . *|  .   | 10 0.070 -0.076 

     .  |  .   |      . *|  .   | 11 -0.034 -0.101 

     . *|  .   |      . *|  .   | 12 -0.139 -0.116 

     .**|  .   |      .  |  .   | 13 -0.229 -0.001 

     .**|  .   |      .  |  .   | 14 -0.308 -0.041 

     ***|  .   |      .  |  .   | 15 -0.365 0.066 

     ***|  .   |      .  |  .   | 16 -0.405 0.002 

     
      

18DLGdpF

 

Date: 02/06/13   Time: 21:26  

Sample: 1980 2010    

Included observations: 30   

     
     

Autocorrelation 

Partial 

Correlation  AC   PAC 

     
     

     . *|  .   |      . *|  .   | 1 -0.138 -0.138 

     ***|  .   |      ***|  .   | 2 -0.404 -0.431 

     .  |  .   |      .**|  .   | 3 -0.029 -0.210 

     .  |* .   |      . *|  .   | 4 0.156 -0.095 

     .  |  .   |      . *|  .   | 5 -0.065 -0.187 

     .  |* .   |      .  |* .   | 6 0.140 0.150 

     .  |  .   |      .  |  .   | 7 0.030 0.062 

     . *|  .   |      .  |  .   | 8 -0.140 0.010 

     . *|  .   |      .  |  .   | 9 -0.071 -0.019 

     .  |* .   |      .  |* .   | 10 0.197 0.120 

     . *|  .   |      . *|  .   | 11 -0.109 -0.125 

     .  |  .   |      .  |* .   | 12 0.055 0.135 

     .  |  .   |      . *|  .   | 13 -0.065 -0.141 

     .  |  .   |      .  |  .   | 14 -0.005 0.001 

     . *|  .   |      . *|  .   | 15 -0.120 -0.195 

     .  |* .   |      .  |  .   | 16 0.147 -0.004 

     
      

17LGdpF

 

Date: 02/06/13   Time: 21:26  

Sample: 1980 2010    

Included observations: 31   

     
     

Autocorrelation 

Partial 

Correlation  AC   PAC 

     
     

     .  |******|      .  |******| 1 0.812 0.812 

     .  |***** |      .  |  .   | 2 0.669 0.029 

     .  |***** |      .  |**.   | 3 0.640 0.261 

     .  |****  |      .  |  .   | 4 0.588 -0.016 

     .  |***   |      . *|  .   | 5 0.480 -0.117 

     .  |***   |      .  |  .   | 6 0.412 0.020 

     .  |**.   |      . *|  .   | 7 0.324 -0.166 

     .  |**.   |      . *|  .   | 8 0.220 -0.082 

     .  |* .   |      . *|  .   | 9 0.122 -0.114 

     .  |  .   |      .  |  .   | 10 0.069 0.022 

     .  |  .   |      . *|  .   | 11 -0.014 -0.108 

     . *|  .   |      . *|  .   | 12 -0.130 -0.151 

     .**|  .   |      .  |  .   | 13 -0.207 -0.040 

     .**|  .   |      . *|  .   | 14 -0.269 -0.107 

     .**|  .   |      .  |  .   | 15 -0.329 -0.011 

     .**|  .   |      .  |* .   | 16 -0.335 0.101 
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 (PP)بيروى  نتائج اختبار جذر الوحدة للاستكزارية بطزيكة فيمبص -2

4(PP)

(Cap)(Gdp)

Tauc
1511c

(H0 :  = 0 )

 (LCap)(LGdp) c
1

(Cap)5

(H0 :∂  = 0 )

LCapLGdp

Cap ~ I(1) Gdp ~ I(1) 

4(PP)

H01δ



P-value P-valueP-valueP-value

LCAP -1.220.65-1.880.63-7.300.0000-7.360.0000

LGDP-0.880.78-1.370.84-3.010.044.01 0.017

1
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(H0)

(LCapF)

 LCapF ~ I(1)LGdpF ~ I(1)  .

5(PP)

H0



P-value P-valueP-valueP-value

LCAP_F -1.37 0.58-3.210.100-12.680.000012.810.0000

LGDP_F-1.840.36-2.780.22-7.940.000010.440.0000

1

5

11

-3.67

-2.96

-2.62 

-4.30

-3.57

3.22

-2.67

-2.96

-2.62 

-4.30

-3.57

-3.22 

Eviews 70118 

Cap Gdp 

Cointegration 

  الكطاع الزراعي في  Gdp , Capبين نتائج اختبار سببية كزانجز -3

6Cap

(Gdp)

(LGdp) 

(LCap)(P= 0.004)(P= 0.05)

 F 93433331

F
*

(LCapF)(LGdpF)(P= 0.01)

(LGdpF) (LCapF)

 FF
*

(p = 0.02)

(p = 0.07) 
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6(Gdp)(Cap) 

 

H0

F

 p-values

LGdp   ←   LCap   10.960.33H0 

LCap    ←  L Gdp 19.430.004H0 

LCap    ←   LGdp  23.310.05H0 

LGdpF   ←   LCapF16.520.01H0

LCapF   ←   LGdpF10.710.40H0

LGdpF   ←   LCapF23.060.065H0

LCapF   ←   LGdpF24.580.02H0

Eviews 70118

Cap Gdp 

I(1)

(discrepancy)Disequilibrium

 الاستهتاجات والتوصيات
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Analysis of the causal relationship between the gross fixed capital 

formation and gross domestic product for the agricultural sector for 

the period  1980 -2010 

Abstract 
        Despite Iraq's possession of the energies material, human and agricultural 

resources and great economic but that contribution of the agricultural sector in 

the total gross fixed capital formation and gross domestic product in the Iraqi 

economy remained low and declining continuously since the nineties of the last 

century, as well as the inability of agricultural production to meet the country's 

needs of food . The food gap increased strategic food crops until it reached 1049 

thousand tons in 2010. On this basis, there is a need to study and analysis the 

behavior of the function of gross fixed capital formation and its relationship 

with Gdp in the agricultural sector. Hence the importance of this study is to 

analysis the reality and trends gross fixed capital formation and domestic 

product in the agricultural sector for the period (1980-2010) and its rates of 

growth in an attempt to determine the causal relationship (Granger) between 

these two variables, where the results indicate a lack of stability of data series 

variables (Cap) and (Gdp) at the level of their stability after taking its first 

differences and the existence of a common integration relationship deltoid and 

explain the relationship between long-term variables where the causal 

relationship appeared (Granger) destined of Gdp to gross  fixed capital 

formation Cap. The result show that the compounding  rates of growth for both 

Cap and Gdp were negative throughout the studied period (1980 -2010) , and , 

also declining  the relative important  of these   variable in the Iraqi  economy 

especially during the period 2003 -2010 which  represent the deterioration in the 

infrastructure of Iraq  in agriculture sector 
 

Keyword: gross fixed capital formation Cap gross domestic product Gdp-  the 

agricultural sector 


