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Null Hypothesis: D(D) has a unit root

Exogenous: Constant
Lag Length: 3 (Automatic based on SIC, MAXLAG=4)

Prob.* t-Statistic

0.0166  -3.629828 Augmented Dickey-Fuller test statistic

-3.886751 1% level Test critical values:
-3.052169 5% level
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-2.666593 10% level

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations

and may not be accurate for a sample size of 17

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(D01,2)
Method: Least Squares
Date: 05/20/13 Time: 22:18
Sample (adjusted): 1995 2011
Included observations: 17 after adjustments

Prob. t-Statistic  Std. Error  Coefficient

0.0035 -3.629828 0.582000 -2.112560  D(DO1(-1))
0.0441 2.248776 0.535378 1.203945 D(DO1(-1),2)
00221 2.626633 0.405948 1.066275 D(D01(-2),2)
0.0247 2566839 0.297748 0.764272 D(D01(-3),2)
01984 1.361515 2290.150 3118.074 C

65.23529 Mean dependent var 0.642744 R-squared
11434.40 S.D. dependent var 0.523659 Adjusted R-squared
21.02495  Akaike info criterion 7891.731 S.E. of regression
21.27001 Schwarz criterion 7.47E+08 Sum squared resid
21.04931 Hannan-Quinn criter. -173.7121 Log likelihood
1.993459  Durbin-Watson stat 5.397348 F-statistic
0.010097 Prob(F-statistic)
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Null Hypothesis: D(E) has a unit root
Exogenous: Constant
Lag Length: 1 (Automatic based on SIC, MAXLAG=4)

Prob.*  t-Statistic

0.0001 -6.285623 Augmented Dickey-Fuller test statistic

-3.831511 1% level Test critical values:



[Yor] jmndl joms dine.s

-3.029970
-2.655194

5% level
10% level

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 19

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(E,2)
Method: Least Squares

Date: 05/20/13 Time: 22:16
Sample (adjusted): 1993 2011
Included observations: 19 after adjustments

Prob. t-Statistic ~ Std. Error  Coefficient

0.0000 -6.285623 0.356196 -2.238915 D(E(-1))

0.0196  2.593799  0.209064 0.542269 D(E(-1),2)

0.0423 2.206054 547.7606 1208.389 C
19.16263 Mean dependent var 0.807555 R-squared
4822.024  S.D. dependent var 0.783499 Adjusted R-squared
18.41355  Akaike info criterion 2243.671 S.E. of regression
18.56268 Schwarz criterion 80544939 Sum squared resid
18.43879  Hannan-Quinn criter. -171.9288 Log likelihood
2.274270  Durbin-Watson stat 33.57028 F-statistic

0.000002 Prob(F-statistic)
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Vector Autorearession Estimates

Date: 05/23/13 Time: 11:26

Sample (adiusted): 1991 2011

Included observations: 21 after adiustments
Standard errors in () & t-statistics in 1
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0.113122 0.667056 DEF(-1)
(0.05463) (0.18880)
[2.07064] [3.53313]
0.537855 0.548357 EXC(-1)
(0.18641) (0.64422)
[2.88532] [0.85120]
1416.705 1087.739 C
(786.747) (2718.92)
[1.80071] [0.40006]
0.677562 0.637068  R-squared
0.641736 0.596742  Adj. R-squared
1.06E+08 1.27E+09  Sum sq. resids
2431.335 8402.446  S.E. equation
18.91235 15.79801  F-statistic
-191.8992 -217.9410  Log likelihood
18.56183 21.04200 Akaike AIC
18.71105 21.19121  Schwarz SC
4713.000 9479.524  Mean dependent
4062.029 13231.65 S.D. dependent
4.14E+14  Determinant resid covariance (dof adj.)
3.04E+14  Determinant resid covariance
-409.7661  Log likelihood
39.59678  Akaike information criterion
39.89521  Schwarz criterion
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The impact of the devaluation of the currency in
balance of payments-lran is a model for the period
1990-2011

Dr Abdulad K. abtan Alsabawe
Lecturer/College of Admirirtration and Ecomomics
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Abstract

The reduction of the exchange rate or currency devaluation, is the
work carried out by Monetary Policy authorities deliberately to
reducethe value of the local currencyagainst foreign
currency and this  reduction will beto improvethe balance of
payments as well as other effects of movement of capital, the burden
of foreign loans, the demand for cash balances as well as income and
employment. Assumes Find that the Policy of devaluation can
maintain the balance in the balance of payments through the changes
that you make in rates of foreign exchange. Was the most important
results, moral influence among the variable
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