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(Berndt1991, Levin and Lin1993)
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(Arellanoand Bond1991, Breitung and Meyer1994, Pesaran and Shin1997)
a3 (B Lilas Lgaa Jualadll g g ibadll 038 (3l agla aa) (10 pgda,5
(Kai & Qin, 2011) (Bramati& Croux,2007) (El-Gamal&Inanoglu,2005)
,(Chuang & Wang , 2009) (Mikhed & Zemcik , 2009) , (Lukas&Jan 2011)
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_ (R?:PD B R?’D)!(N_ 1]
(1~ RZpp)/(NT — N — K)

A dadaiad) i) 73 gadl A aaail) Jalaa Jiag RZ FPD
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NT -1
R* =1- 1— RZ

L ool ik Aol ot b 20 | i i 0 il

(2012 Jinn (ny Ly S ) (A ey g 4 Ja) (e oy Lpaalal) il g3 gad) (A cilanliiall (35S0
Lo L Ui i) o @3 JUia Lgoudl Ayia 1) <l 5800 (8 dilia ) 95 Ladie gl iy gl Cua
A Ldial) Uilaa Lit Ui yi8) o Laty <l g U DA dima 5 AUl Lgatas dadaiial) colanliial)
O5SE (5 A) B e i gl uadd g 8 o il g COGT AR Aia ) il 3B & Alima 5 AL g) il Aabadal)
Ul 8 L) cddagia 7 g ) il Jlaal oSay o1 3 Ala B9 A Jia pé dmdalla culaaliia iy
Apaail) Jualea (ulila (99 () il 3 g g0 3 gady) pa Al Al 3 cl 381 DR g ) Y aae
Ak 3l e il aae (5% Lasdie 4] A1 3 LAY jaad g Alaga 3o Al 0o AN Aat) oda B sl
Alatal) piie il s ) g3 bl B Aadibal) Clas gl s (e G sl

546 rea 33019 s Sz ¥ o glea| s
2017 fried (23 Mzl 100y ackal


../../../Program%20Files/MDTech/XploRe/tutorials/xlghtmlnode75.html#Hsiao:86
../../../Program%20Files/MDTech/XploRe/tutorials/xlghtmlnode75.html#Arello:87
../../../Program%20Files/MDTech/XploRe/tutorials/xlghtmlnode75.html#Haus:Taylor:81
../../../Program%20Files/MDTech/XploRe/tutorials/xlghtmlnode75.html#Haus:Taylor:81
../../../Program%20Files/MDTech/XploRe/tutorials/xlghtmlnode75.html#Hsiao:86

tiyilgiiell g &Ll dyehénll bl aila’ dgdat de Gad b dwly

f212n fiyanj iilyid ond dwlinll ihlianll g

. kel (gl | JUY) / dlad] ol
el 8 8 dlial) Lmdalal) cilibyd) gz 3lal dpad) il A1 gl 138 G Cuad) (3l
Badae Arla § il il Adpliad & e Aoy ) A dad die o and) (bl il Jalad DA (e Ba3a
Crlalad) 31 80U Lgan) 3l ali g dcaddld) <l gl Aliaial) Jalad) 3 81 3 i (Jaladl 381 (5 gl 3 41) A
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Gl & Lalaie) a8 Al 4ia 3l il il ase) of o Jale a8 J<U Ja) e dad
(T=5 Ll 339 N (8 Ailial) Lpdailal) colaaliiall cpa T, duia 3 <l i) e
‘Ojéhé&uj“\:\.ubﬁ\ﬁﬁ))QUQ@J\UJGMF'J:d.Al:J\éJiﬂgu\Jﬁ\M\,Z
L (Slaaladl g il a3 g laall A d g Al Au Al s A
.(&U\J\UJS:\J\)O#U.‘QM?SJ:M\ﬁ
pi 138 g dakila Ao gana Jg) (14 Tt dpada gl ) piial) g Alaieal) ptiieg Aualdl) al) cufi 5 aay
o laka CilaaLdia a9 (N*T) (Alant) galipll aladiuly Glae Lgaa J—alaill g Xplore
AV A e Jpand) g gtialad
Vie = bo+byx; + byXj, +b3g;+ bagi+ o + &y
:0) S
,‘_5)@13\ A ) J\ﬁadﬁ;}?ﬁ
. Aaddl) &l i S5 X,
. ol Sy g
. gl Al Jpanih) Jiay 3.
A _phiall clibl) 3 gl LalieY) s pual \Qla.;ﬂ\f\iwhgéM’“\a\#\zﬂduﬁbﬁagi-ﬂz,p-
value ,t-value ¢x JS a s Prameters cibalaall ¢ 451 J glaalls dauia ga 42 gily

¢ AN Ladailal) ULl 3 gady pail) il (1) ) Joa
Fixed Model: v{i.t)==(i.t)'betat ali) + e(it)

PARAMETERS Estimate robust SE  t-wvalue

beta[ 1 = 0.085408 0.01362 6.271
beta[ 2 = -0.00038595  0.000245 -1.575
CONSTANT= 64021 0.1929 33.185
Var. of afi): 0.48222 e(l.t): 0.015594

AR(1)test  p-val- 0.0066  R2(without): 0.0037
E(no eff) pval: 0.0000  R2(with eff): 0.9050
LM(siga=0)  p-val: 0.0000 Log-Like: -2080.423
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DAY JSAIL jatal) ASLY) dadalal) clibul) 23 gadl AQUS Sy Ena
¥, =6.4021+0.085408 x, — 0.00038595 x_,

s 43 gadial) dpndaial) Cililad) 3 gady i) gilii (2) ady J 9>

Fandom Model: v(i.t)==x(i.t)beta+ a(i) +e{it)

PAERAMETEERS Estimate sSE t-value

beta[ 1 |= 0.070265 0.01067 6.586
beta[ 2 |= -0.00035168  0.0002077 -1.693
beta[ 3 |= 0.18934 0.04433 4.271
beta[ 4 |= -0.32376 0.1471 -2.201
constant = 5.298 0.5076 10.436

F-square: 09957, N= 100, N*T= 500

f Y JSENy jakal) Ay pdal) Aadaiall cilibnd) 73 gall AUS (e i
¥ =5.298+ 0.070265 x;,, — 0.00035168 x> + 0.18934 g,—0.32376 3,

DA sl dads (e Jalad) 3 i) i g Al goidind) Apmdallal) i) 3 goad) (s Dol Y 4D aal g

Hausman test ;¥ Jgaall b daua ga 4niliiy
:(Hausman test) sl @il (3) ady Jgaa

d = beta(between)-beta(within) SE t-value

d[1]= 00630  0.0398 -1.585
d[2]= 0.0000  0.0008 0.047
P-Value - 0.0000

AS:ggLAAgJLﬂ\JJJY\mMU.\ﬂ\)ﬁ.ﬁ%dﬁyh@jﬂQ\GJIJJSM\JQ'}&Y\@UJQA@'AL‘J
AIUS g Al 34k 59 Jalad) 48N 13 A Lgtian) g Aaddd) ci gi i)
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s ddalidlal) dadalal) CiliLul) g3 gady ki) il (4) ady Joa
Mixed Model: v=x(i.t)bl+z(i.t) b2 +aliye(it)

PARAMETERS Estimate robust SE  t-value

beta[ 1 }= 0.083721  0.01378 6.077
beta[ 2= -0.00036598 0.0002477  -1.478
beta[ 3 = 0.19717 0.0449 4391
beta[ 4 = -0.32609 0.1347 2421
CONSTANT= 4.9066 0.5434 9.030

Var ofa): 038122  eip): 0.015434
AR(1)test pval: 0.0123  R2(without): 0.0907

The first 2 Variables x{i.t) are assumed to be
correlated with the person effects
---> IV estimate to compute siga and sige

Sl Laie ) (5 jpuall cilay jal) A&y jhay jakal) dalidal) Lmdalal) Cilibd) 3 gead) AGUS 1S4y isa
: Y

¥, = 4.9066+ 0.083721 x,, — 0.00036598 x> +0.19717 g,— 0.32609 3,
QUL Bp 8 & &l jaka Jaai Lgd oS Cllalaal) a8 Laldie ) (5 jhuall Cilay jal) A8y gl Jd U iy g
s ) Jaaally Ao ga Lganilill g daarall (5 jhual) iy jal) A8y sk a0

thaarall (5 jiuall Clay sall 48y oy dalidal) Ladalal) Cililnl) 3 gady alil) il (5) ady oo

GL5-IV estimation of the mixed specification

v=x{t)bl + =z(it)b2 + a(i) + e(it)

PAERAMETEES Estimate SE t-value
beta[ 1 ]= 0083717 001107 7. 565
beta[ 2 = -0.00036593 0.0002128 -1.719
betal 3 = 0.19769 0.04057 4. 872
beta[ 4 ]= -0.32608 0.1309 -2.492
constant = 49015 04428 11.069
E-square: 09940 . N= 100, N*T= 500

The first 2 Variables x(i.t) are assumed to be
correlated with the person effects

549 rea 33019 s Sz ¥ o glea| s
2017 fried (23 Mzl 100y ackal



tiyilgiiell g &Ll dyehénll bl aila’ dgdat de Gad b dwly

f212n fiyanj iilyid ond dwlinll ihlianll g

1 (A JSAIL daaral) (5 al) Cilay pall A8y gy jaial) ddalidal) Ambial) Cililbal) 73 gal) AUS (Say dua
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A il Ady Gualte g Gae g Glaa L A8 Uil g Jard) (59 Al il ) gall A g1 g) sllae) L1
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Applied Study on Analysis of Fixed, Random and Mixed Panel Data Models
Measured at specific time intervals

Abstract

This research sought to present a concept of cross-sectional data models, A
crucial double data to take the impact of the change in time and obtained from
the measured phenomenon of repeated observations in different time periods,
Where the models of the panel data were defined by different types of fixed ,
random and mixed, and Comparing them by studying and analyzing the
mathematical relationship between the influence of time with a set of basic
variables Which are the main axes on which the research is based and is
represented by the monthly revenue of the working individual and the profits it
generates, which represents the variable response And its relationship to a set of
explanatory variables represented by the years of service of the working
individual and the academic achievement of him and the classifier starting with
(graduates of the intermediate school or below, graduates of the preparatory
school, graduates of institutes, graduates of colleges and universities) Finally sex
was divided into two categories: male and female The sample of the research is a
group of individuals (100) individuals working in private sector companies with
different commercial agencies in Baghdad with financial, administrative,
technical, sales and services sectors, namely, the research community And then
to extract the estimates of the parameters of the models and the Variations of
errors as well as their testing and analysis where it was observed how to control
the heterogeneity of variance and increase in degrees of freedom and less
multicollinearity among the variables, which illustrates the efficiency and
importance and accuracy of this type of models and their importance in making
sound decisions and reliable results The results also showed the importance of
the years of service on the performance of the working individual and the
increase in productivity and efficiency, adding to the practical experience of
utmost importance, as well as distinguished individuals working in the
achievement of university degree on the rest of the other educational collections.

Key words: Fixed Panel Data, Random Panel Data , Mixed Panel Data,
Lagrange multiplier, The Coefficient of determination .
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