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_PU-2001 641395 306863 108.3 130873.6
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Testing Group Effects gealaall 4pwilly A3 JUY) L) 4-2
sl shal ) Aglue galaall AGGN UGY aseaa b ALWH Al Ak g LGAY
Hun] [Myoung,p.15 -:¢)

LA LA alal) dapal)
1 1 2 ]
(e R T € gaust) ,f (2—T) B (R e — Ramnmj X‘ (72—1)

: = : ~Fin-1nT—-—n-k
(€€ o) (AT =1 =K) (1= R[0T =~ k)

-(28))
Juadl gpalaall AEN JUW) zisal O of Aasine gaalaall dpadlly JUYI Gl olina 138 atall dpda b (b)) o1 13
Aol Jedlad) g Ladaial) bl c gadll 3 gad (e
<) el Aty Al SUBY) JWisl 5 22

Testing Group Effects
O 6 bl ) 4 gluwa o 80 ASY UV asan Gl ALY adel) i @ jLsaY

H:tl=t2=........ =tn-1=0
tA LA dalad) il ()8

I:'EI éEﬂ’!a’ﬂt ¥ IER.::'-E-HH:I ,l'lrI:H - 1:' _ I:R;aémt - R.;ﬂiﬂﬂ!‘] /H{I:'?‘; - 1:'

= ~Fin—1 2T —n-~&
{éleﬂaaast}f(HT_'}g_'s:} {l_Riﬂéust:lJ'lr(HT_H — i)
-(29)

ol 8l ALY UV zigal of ol Ao gine ol 8N Auadlly UV Gl oline 138 adal) dua b b a3 38
Ak 3l Juadlad) g Aadaliall i) G gadl) 73 gad (e Juadl



va . Veoamd Y4 alaall A ey AualaiBy) a glad) Ao

dalall dsaladoll SLiLaall o1 Justluall Gyl ydsiaul Loss]
Glyall 038 d yaaall dge Lisall cildiiolLy

Testing Group Effects galaally < 8l dudilly 445 JEY) LA 6-2
) @b sAal) ) A glace gosalaal) g el Al AGEN JEY) asan ol ALY adad) duia b LEAY
Hypy=..=p,_ =07, =..=7,_,=0
th SR dalali ddpali ld
(e'e gy,

iemt ete.‘d:’ﬂ:uﬂ ]f{ n+1 — 2]

F-test:
(€'€pope W (RT —n =T —k +1)

~ Flin+T =2)(nT —n-T-Fk+1)]
o 8l AN JEY) zigad o) ol Ao gina aalaall g cl M Apdlly JEY) ol olina 138 adal) dpa b (b ) a5 13D
bl g Agndallal) CliLad) (s gadll 2 gad (3 Juadl asalanall g

(| ] /| |

gl dddUa g Julaig gl 1-3
glsall CRiIZN laaidl Ad gl i pdigall (38a8 sday B dhall allaall dygima AR Ja) (e
lay pall &8y 4 aladindy 5 (2005-1990) 3 AL (3 ad) (A 8 sl delival) cildially dualdl) g dakial)
-1 A0l Jglaadl ¢ <5 a5 (Pooled least square) daesal) s suall
cila e dad ) @ dliiaia Alficial) @l padially (ZUY) Aad ) dalrall jiall duudlly -
(Jlard) a2« LN
(2)dsx
daasall 5 uall Cilay yall 48y gha aladialy padil) il
( Pooled least square method)
(ZUN) dad = adinall paaiall)

Adlaiay) dagdl) t-Statistic s Jaall Uadl) Jalaall dad il
Jsasd
0.2637 -1.141486 0.173796 -0.198385 il aad)
**0.0000 75.56130 0.013173 0.995398 ZUY) il i Ao
**0.0000 5.447937 0.034163 0.186119 Jland) 2
10.38056 Mean dependent var 0.995452 | R-squaredadll Jalaa
2.246412 S.D. dependent var 0.995115 Adjusted R-
squared
-0.770368 Akaike info criterion 0.157011 S.E. of regression
-0.630248 Schwarz criterion 0.665612 Sum squared
resid
14.55552 Log likelihood

((lajliveall dad ¢ Jlaall 230 ) Cplifiaial) oo piall Ga JS Gl ¢ oMol (2) Jgaadl (e Bady dua
Lady il ) A8l (0.05) dxsinall s i (o Bt JLEAY Adlaial) Al ()8 qu el (y pina
A bLG Y AdSde LEAY duudly Ll (99.5%0) Addldly waadll Jalae ded plis))

- b WS Breusch-Godfrey JLidl aladialy dall o8 3388 (Autocorrelation)
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(3 )ds
A Bl M Breusch-Godfrey JGidl

P oo

*6.632895 0.442193 S A Al e 13 L )

(6.632895) 4l g Breusch-Godfrey LAY 4 guaall daddll oy ool (3) Joaadl ¢ Badl
138 9 (3.841) 4l g (1= A BLE Y 4)) s dashy S gose JLERY Ll gaadl Al e pS)
O B e Al migall) o) @l A1 L)) sa g av ALY amd) Al b (2b) L) gam

(First order A.C.) is¥! 4a_al

o Al dlfiuall @lgaidly (zUY) ded ) deal) el Ldlly -
(&cﬁ;d\ Gl gl g usaY) ¢ ZUY) e jliea Zu;é)
daatall (g suall cilay sal) A8y ke aladiuly i) @il ( 4) Jo2a
( Pooled least square method)
(zU) dad = aainal) piial))

Adldiay) dadll | t-Statistic | gobeal) Uadl) Jalaall dagd il
Jksasd
0.0000 | 5.894754 0.146563 0.863953 i) aal)
0.0000 | 22.16871 0.036046 0.799100 EU) e s dad
0.0000 | 6.038855 0.031583 0.190724 de ghaal) il g ssaY)
10.38056 Mean dependent var 0.995938 R-squaredyaill Jalaa
2.246412 S.D. dependent var 0.995637 | Adjusted R-squared
-0.883478 Akaike info criterion 0.148377 | S.E. of regression
-0.743359 Schwarz criterion 0.594427 | Sum squared resid
16.25218 | Log likelihood

dad ¢ do ghaall il g lly ssaY) ) Cplfiaall Gupdlal) e JS Ol Badl ¢ ode) (4) deadl oy
Ll Ll (99.5%) 4adldl g aaaill Jalea dad pli ) Bady elld ) Al G gira (b lical)
Breusch- JWidl aldiuly Galdl o8 J8 (Autocorrelation) Sl bla¥) dSda Lady
-1 b WSy Godfrey
(5)ds
3 Bl M Breusch-Godfrey W)

L5 Y g 5

3.841 5.70837 0.380558 oY) dm ) e 315 Ll )

(5.70837) 4y Breusch-Godfrey JLEAY 4y guaal)l dadlll gl « o) (5) Jgaad) ¢ Badly
138 5 (3.841) dalllly (1= (A Bla ¥ 4 ) A Aang 1S gaue JLEAY Al gaal) Aadl) (e S
O 13 Bl e Alay zagail) o) @l A3 Bl ) dga g ade ALY amd) dua @ by N gam

(First order A.C.) Ss¥) 4

L h= clalial as

m= A3 Bld N A,
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Augment Dickey Fuller (ADF ) gusall (Ualsd =S8 ) JLad) Jalas 2.3
ddlidal) c¥lally daedall clibell @ipaia e (Unit root) dasgh Lia LSS (o il

1Al Jgaad) (st aS (ale sladly culi agag ate ¢ ale oladl g il ¢ lei')
dadailal) Aluldd) ) paial pgal) i g — 3 LSS (6) Jga

ale olailg akald 3 g2 g ate ale olailg akld 393 g dic ahald 350 9 dic Jaay
Aaal) Jay) Aad Adlaay) 4agal) JLEAYS Aad | Adlaia¥) Aadll | LgaY) dagd BIESY]
aiay) e
0.9996 0.05999 0.6636 2.39445 0.6810 2.29863 gy ssaY) dad
is jad)
*0.0151 7.61912 *0.0347 10.3668 *0.0176 11.969 25aY) Al W) (54,
de gdaall il gl g
0.9861 0.35376 0.0822 8.26918 0.9963 0.17752 TUY) il i dagd
0.003 **16.0092 0.0051 **14.8195 0.0013 **17.9587 Aadll ¥ (39l
) e Jlinea
0.7758 1.78165 0.3938 4.09115 0.0575 9.15021 Jland 220
0.0000 **28.2023 0.0109 *13.0745 0.0028 **16.1629 Jleadl aaad Ag¥) (598
0.9825 0.40015 0.3357 4.55807 0.994 0.22826 U e
0.0168 *12.0735 0.0433 *7.95299 0.0431 *0.84858 U Aall Y (34,

s Fua o S (sl plgd — (S0) SLEAY Lllada¥) dadll Gl (6 ) Jedad) Ga Bady

O ¢l dmbiall Adull Saag J3a dga g0 ALY adall L @ Jod 1 o35 19 (5%0) 4 ginall
L, cl piial) A1Slg ale olailg alld aga g ate gl dgag de B fiune pd CliLull Andaial) Aladad)
o s 138 g (5%) dsirall s gima (pa JBI Addlaial) dahl) cuils 88 ¢ oY1 (398l Aladad Aty
Aadall ¥ Goal o o) Adall Aadadl Ag¥) 39 Al Ban g jda 390 o9 ALY adel) dpn B (0
ple olad) g adald agag aie gl 299 de 5 il Uil daladall
Al B gl A ) it JLdly Galyd) a8 paSlll A deddical) z3laill & jidall Jalsil) JLEA Jal Gay

-1 o LSy CALA:\S‘

Adizall gaiall ) alall zdgalll B g dmbaiall Abededl dpudlly Baagll Hda Ll -

(ZUY) cla jlius dad g Jlend) aany Aliata Aliical) Ci piiall g LY Aagdy Jidia
(7)Jds>

(Bl g gall jl g8 — (Saa LA

ebbleﬁ\g&hﬁAﬁjeAc etcbleﬁ\‘g&klﬁ.\ﬁ‘géb éhlﬁéﬁjﬁs
PN LAY dagd daal) LAY dasd PN JLEAY) dagd
Adlaiay) adlaiaY) AdlaiaY) AlEleal) &) piial)
*0.0216 11.4851 0.6722 2.34718 0.3915 4.10893 dad ¢ Jlaadl 2
Glﬁl\ﬂ Sl e
**0.002 16.8917 0.396 4.07491 0.0944 7.92480 dad ¢ gy oY)
Glﬂ?ﬂ Sl e
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s Fuia (o ) (pgall algd — (S) LSRN Adlaial) dadl) ol (7)) deaall g Bady
ALEY aell dpza B Jod I gl 1y ((ale oladly aald ¢ akild) a5 de dlldg (500) 4Ayginall
b SR Adlaiay) Aagll) o)) s B aial) 3 gadl) B gl Aadalal) ciliLnd) Aedd Baag i 3 9a g
138 g ale olail g akald 392 g pte dic dllig (0.05) 4 girall (5 gima (o JBI (S5 daballal) B) o) dluilus
-1 o Adiaial) g da g pddl 6 Jlia) ey & idial) JalSil) da pd (e 73 gadl) O Ay
KEY Aoy &33 ( GU\JY‘ Cala e 3.4...\53 Jlaall 22e ) M\J PRI & purdall L‘J\fﬂu\ﬂ =
Cra AlalSia ¢ 95 il piiall 038 (e JS () JA) ray ) ale sladl g adild 392 g ade dic g A gY) (39 8
(S A
a5 ate die iy i A0l e AlalSia 0o (o) B lua (9T Jakall gigaill ) o) Al -¥
eLG bl.&'\bchlé
Uadl) sl i gad (Gaadai 3-3
s AU ) gal) (e IS Ol G ¢ (g BN uilal) A gk e o A g Alilaad) il LAY il (a
=0l gé ddiial) da g pill Wy Slitial cawa g o yidial) JalSal dualdy

(Bl g i piall dpailly Lgalsi A 3 quen g Jgal) £153) (A) Jgea

2ol Jalsi da Gl phial) Jal€i da o | AdSlall @l pdiall | aadeall paaciel) | AdAN S
Shia dajal) e AlalSia | AW Anal) cpe AlalSila | il lial) Ao U dad AN
Jland) axc
Sl e ddalSia | Y Aaall e AdalSia | e il Aad U dad FIRTEAT)
gl ssaY)
ic ghaal)
SAa Al e dbalSia | oY) A pall e AdalSia | cila el Aad | AdLaall Al PRI
Jlaad) a3e adlaay)
A dn ) e dlalSia | Y Aaal e AdalSia | cila il Aad | d8Laal) dagdl) dayl )
gy sy 4llaay)
ic ghaal)

-&Mjcéwﬁﬁﬁﬁﬁg&w\wadﬁé#@&uj

daf ) @ Alicia dlieal) @) paially (zUY) ded) dairal) jatall S A B -
(Jhardl axe ¢ il jliall
-1 4N dapal) cpa g Undll uaual 3 gad il

] "
Ay, = By + Z Bidxy, ; + Z Y;Axy, ;+ 8e, ,+E
i=1 i=1
-1 O) Sy
U dad patial Jo¥) @A Jia 1Ay,
LY e jliee Aad el oY) (39080 Jias 1Ay,
Juaadl a2e yaial oY) (G598l SiarAx,,
ZUN) Aad A L) 73 salll (e W i &3 AN g 1) Jiare,
=1 A0 Bac ) Gaall) asdidad (m,n) A3l < sadl) ased Jia¥) anal) aaad o il

Watie (98 3 Al JES15 1,2, paAY) g 1) iy o) Akl iy o gk -
S aaall g m’ sy e e B Akaike ke
Laie e Al damall JLidlg 1,2,........ n alaa¥) cusady M’ Cudlh oo dipall ikl a6 Y

. Jia¥) aaall & " sas oSy Le 81 Akaike ke
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Uail) a7 gad il ((9) Jyaa

LEA Adladay) dadll | t-Statistic Uail) Jalaal) dad Gl
g Sl
0.1005 1.793137 0.005528 0.009913 i) aal)
0.0015 -4.206694 | 0.022666 -0.095348 () gal) Unil)
0.0001 5.646212 0.013036 0.073604 EUY) Sl i
0.4156 -0.845949 | 0.019792 -0.016743 Juand) a3l Jg¥) (3 AL
0.2898 -1.112154 | 0.029878 -0.033229 Juaad) a2l S 38
0.4984 -0.700043 | 0.026997 | -0.018899 Jland) aaad AN 5,40
0.1508 -1.544025 | 0.021143 | -0.032645 Jland) dand &gl A1 (3 4l
0.6484 0.468754 0.012625 0.005918 ELY) e el Jg¥) (@A
0.0927 -1.841293 | 0.010039 -0.018484 | FlLi¥) cilajliceal ALY (5 A1
0.031427 Mean dependent var 0.937881 R-squared
0.042778 S.D. dependent var 0.892704 Adjusted R-squared
-5.395567 Akaike info criterion 0.014013 S.E. of regression
-4.947487 Schwarz criterion 0.002160 Sum squared resid
1.780263 Durbin-Watson stat 62.95567 Log likelihood

Schwarz « Akaike info criterion s JS a gl ode) (9 ) Joadl (e Badly dua
pladiuly jaball i galll (e da jAleall g Lagasd (1 JB) (-4.947487,-5.395567) 4adudls criterion
L Jady) ga Uadl) maaual i gai o) e Jada 13 9 (2) Jsdadl 8 LaS g Apadall (s uall Cilay sall
daizgall g (29,30,31) dmall Lo Eald) adic) 38 aualaall g <l 8l AGEY Gy LAY dadlly W)
dli auls 4 Schwarz criterion« Akaike info criterion gl () &l o kil qulal) 3
-1 Al Jglaadl ¢ esi Aty UV

aoalanall g <ol Al AL YY) Ll il

(10 ) Jse>

aosalaall g <l yiall AN BN <l all A5 U foalaall 45N LY JLady)
dqal) = PN E PN E
Adlaiay) Adlaiay) ALaiay)
0.9354 0.281634 0.8589 | 0.437643 | 0.3256 | 1.253276 Redundant Fixed
Effects Tests
-5.290028 -5.344918 -5.706132 Akaike info criterion
-4.298171 -4.402654 -4.813460 Schwarz criterion

Adlaial) agdl) ¢y o<t llig dyginae i paalaall g <l 80 AU JUY) apen (L (10 ) dgeadl e Badl
Uadll raual i gal aladialy Jakall zigail) of A 1389 (0.05) daginall s gima (o JBI FLSAY
Gbra BLE ) ga Aail) oda aSs Lag aalanall g ol Al ALY UL jakal) 73 gall) Ala B dda Juadl)

Lemalaall g <l il A5 BN 4uudlly Schwarz criterion« Akaike info criterion
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(A sdaal) il g )l g sl ccila jlial) 4agd )
PN gy dad) AU Ggm o Al Uadl) G G}w 2N Sl Ja) g
o Jagiy asial) @l gadll JiaY) aaald) SLOAL Cald) ald ((4s gtaall Gl gl ssad) ¢ cila i)

L e A il (ZUEY) ded) el st o A b -

- @lﬂ\ G'L‘nllm
Unil) gt i gad s ((11) Jgaa
4llaiay) dadl) t-Statistic Uad) Jalaall 4ot i)
ksl g all
0.1719 1.414467 0.026167 0.037013 ) aad)
0.0000 10.59217 0.097371 1.031368 () gedal) Undly
0.0000 25.30363 0.036313 0.918841 ZUY) il lia
0.7998 -0.256862 0.070726 -0.018167 gl sl Jg¥) (@A
0.6852 0.411082 0.031192 0.012822 ZUN) cila il oY) (3 Al
0.495166 Mean dependent var 0.974847 R-squared
0.497442 S.D. dependent var 0.970056 Adjusted R-squared
-1.896073 Akaike info criterion 0.086079 S.E. of regression
-1.654131 Schwarz criterion 0.155600 Sum squared resid
2.992955 Durbin-Watson stat 29.64895 Log likelihood

-) 4uh g Schwarz criterion « Akaike info criterion ¢ Js a# ol oMot (11 ) dsaadl e Bady Eua
L5 Aavadall (5 sieall cilag sal) alakiaddy el 73 gadl (ha A Adeual)y Lagah (3 B (1.654131,-1.896073
. Gyl g Usdl) sl i gad O (A8 Jida 13 g (4) Jaaad A
mr AU gl (oS A 488 aralaall g ) 8N AN EY) LAY Al Ll

Gralaall g ) AL AT Y LOA) @il (12 ) Jgea

aosalaall g <l alt ALY Y <l Al A5 U aoalaall 454N Y JLEay
dql) = daal) E PN E
Adlaiay) ddlaiaY) Adlaiay)
0.7268 0.710455 0.6157 0.85005 | 0.8593 | 0.032157 Redundant Fixed
Effects Tests
0.107082 0.035696 -0.078562 Akaike info criterion
1.011078 0.892113 0.206911 Schwarz criterion

T ) il 80 liy Aygina i alaally el Al ALY 0N maan o (12 ) dssall e Baadly
Uadl) o’ 73 gad aladidy iial) gagalll of g 135 (0.05) Apsinall (s gicua oo B F LEAY
e BLE ) ga Al oda aSs Lag aalanall g ol Al ALY UL jakal) 73 gall) Ala 8 dAda Juadl
) AL aalaall g < 80 AL S0 4wudlly Schwarz criterione Akaike info criterion
e ((Jland) 2ae ) Jiiaiall paiall aladiad A 8 el g Undd) muaaal a3 gad O 40 jal) dic g &lld
dda Jabl zigaill & Jlaad) 23 piall aladicd U Al Badl AN B e Giilg iy ssaYly
deghaall  Gulgylly s mdall aladda A B Al

. A58 Y ¢ B8 Schwarz criterion« Akaike info criterion

-
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-l i i |

-1 A Jalail) L) Jaa gl A cuad) cfia B Lgad) Jua gil) a3 AN ilill) 5 ga o

Llaal) B Jarll paic Cina o jdipe 138 dnle Aol sed) 38 dBg g Jlaal) 232 pata () =)
Asaliny

Ao ju Jalaa Jidi Ly o<t lld g Aihaie Aol A 5 Al cullS ) gdind) Uadl) juaic dalra pali o Y
JaY) A Jiiaall padall dad il Y Al adlill patall A padl) lale el llg Jeael
BaalgBaag sy Jyshll Ja¥) (8 4 ) sl ddad (o il

ey 453 Glg (v, 0) sima ciad Lilaal o gina (LY clajlice dad ) SEiwal) paial) -
(%Y, £) dswis U Aad 3305 A 5351 (%) + )

- Cilua gl

-1 b Lar Gl pa g ¢ Ll Jua gl ol ) ilidl) g clalifiad) (e

& idial) Jalal) JLodY Lgiiilae gaa g duta ) Juadhad) Ay ) iy Aalld) <l ;LAY ¢ o) B g -1

bl g JiS) il ) Juagil) Jal (el

eI dahlusa B Glada Jal (e i g igal) 3oUSY (g 03 Jlaad) LA g A il iy gal) BaL 5 -2

Aaliy) Aleal) b Jand)

JJUAAJ\

A58 el dbaallc Lgad culalad) aae BaL 3 JulBa B al Aslival) clddall ae (alAS) ey -1

(A S gl alaisd

b slal®y) gailly eliall ZUN Gu ABMall ") galls™ doda B LAS) " dea o AA A 2 22

400 a glall 3 gras dllal) daaly s 2005, "4 grad) A ad) ASlaal)

<2005 c‘a‘,h‘)ﬂ\ sO‘gugeaa..\kA c@dﬁdw\,ﬁ Aol ¢ lasa daa A\m ald o = =3

" Gkl g AR G adiiall uldll SLaBY) B Cnaall M IA) Lo deaa AN w3, ke g

2004 . Lo 84l d%a

2007  Aysiad) dlaay) 4o ganall mplaadl (¢3S sall Slgad) — A8 ad) Jaadil) 3 ) 39 -5

6- HARRIS RITCHARD, Using COINTEGRATION ANALYSIS IN

ECONOMICS MODLELLINMG, Prentice Hall, LONDON, 1995,

7- Hun Myoung Park (Linear Regression Models for Panel Data Using SAS,
Stata, (kucc625) © 2005-2008 The Trustees of Indiana University (11/15/2008)
Linear Regression Models for Panel Data: 1



vy Veoamd Y4 alaall A ey AualaiBy) a glad) Ao

dalall dsaladoll SLiLaall o1 Justluall Gyl ydsiaul Loss]
Glyall 038 d yaaall dge Lisall cildiiolLy

Stability testing of time series data for CT
Large industrial establishments in Iraq

Abstract: -
The concept of joint integration of important concepts in macroeconomic
application, the idea of cointegration is due to the Granger (1981), and he
explained it in detail in Granger and Engle in Econometrica (1987). The
introduction of the joint analysis of integration in econometrics in the mid-
eighties of the last century, is one of the most important developments in the
experimental method for modeling, and the advantage is simply the account and
use it only needs to familiarize them selves with ordinary least squares.
Cointegration seen relations equilibrium time series in the long run, even if it
contained all the sequences on the direction of random (non-static, and variables
integrated of degree one), they although no sleep will move close together over
time and be the difference, including a finger (1), thus the idea of joint
integration simulates a balance in the long run to interpret the economic system,
is concentrated the main reason for the lack of balance in the inability of
economic agents to adapt to economic agents with the information on the fly (2).
There are an estimated cost of adaptation and that lead to determining the value
of the dependent variable only through the value of current and past some of the
independent variables in addition to the evolution of the dependent variable as a
result of its interaction with the values of the independent variables current and
previous as well as the delay of the variable's in the form of short-term
(dynamic). The addition of dependent variables with a delay to the form
simplification of the model motor (which tend otherwise to the existence of a
strong correlation between the independent variables with a delay) when the
restriction (adaptation) values of the dependent variable the current values of the
independent variables of delay works to reduce these limits in return for the cost
of the border with delay.

On this basis, the application of the methodology, the researcher Engle - Granger
(Engle - Granger) in the joint integration of the CT data models for large
industrial plants in Iraq for the period (1990-2005) was cross-

sections so that the sector (public, private)

Where the research contained in the theoretical side Mbgesan, in the first part,
has been the research methodology by showing the importance of research,
which confirmed the account the new addition to the specialists and researchers
in this field. The research problem can be summarized in the impact of the
application of this method compared to compact way of least squares for fixed
effects for the periods and groups, as well as the goal of the research and its
premises and the nature of the variables used and where they overlap.

In the second section, the researcher introduced the concept of stability, and how
to test the method of combining CT data and time series.
In the practical side, were presented results of the assessment of the variables
used in the research and for the period (1990-2005), disaggregated by estimation
method and the type of the function of each sector (public, private) separately.
Finally Showing researcher conclusions and recommendations reached by the
research.



