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Abstract

Stabilizing effect of the time series to estimate the function of investment in Iraq
It is known, for example, that the t-statistic tables are designed primarily to deal
with the results of the regression that uses static chains. This has been the former
treats .assumption until the mid-seventies, where researchers are conducting
studies applied without taking into account the characteristics of the time series
used by an appreciation, was to accept the results of these tests and Bmanueh
delivery capabilities based on the application of the theory of statistical inference
on these estimators.
But the scientists Granger and Newbold 1974 generate random time series is
static Stationary Non (specifically conduct random strings) using simulation
method these chains do not express any unknown variable and then considered
these independent chains. They then conducted a large number of regression
estimates using these
strings on each other. After appreciation was calculated values statistical t Under
the assumption that the parameter true zero (ie the parameter estimates of
regression likes to be insignificant to the independence and random variables
used in the estimate), but despite the real that the time series were random and
independent, the researchers found that the zero hypothesis that the real
parameter is equal to zero was rejected by repeating or greater likelihood than
what theory predicts significant relationship was accepted from a statistical
point of view, researchers also noted that the residuals resulting from regression
estimates by a large self positive correlation.
The researchers thus reach to an important result and that serious estimators
and statistical tests that result from time-series regressions used 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 a starting point for new research in the field of sleep test series, cast
doubt on the results of all previous standard tests used the time series properties
did not take into account the
time-series before appreciation. Then came all of Engel and Granger 1987 to
decide that in the case of single or sole exception are results of the assessment is
fake and can apply the rules of statistical inference in the case estimate slope
using two strings is, which is that leftover estimate regression equation be static,
and say then that the two strings of two integration Even Co-Integration.). And
on this basis was used standard methods to test stability of the time series of the
variables used to estimate the function of investment in Iraq and then test their
conformity to the integration of the joint in order to reach the best model for this
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GAY dalra ol dpilly puugal) julsh S JLERY dgunall dagdl) G, (6 ) Joaall (e Bady
, Adlbal Lol e Adsaal) Aadl G S g (-3.425283 ) cily B Agiel) Alulull JgY)
Ol AN . (%5) dsinal) sgiwa (o JB(0.0238) Aadldly JLaadd Adlaiay) dadll e8! dllyy
A Aapal (e Alalsia Aulidl o F Jo¥) @A do §ytane culil) Jlad) Galy (eSS Mlaa) Aada

—t il Jlall Gl csS Mlan) Ao Aoty A3 Byl A lass) 2-3

I Bl Ay aladialy @iy Adasl Audud) A Eiu) ase Aha oo BESH A1 JLEA) Gadal &S
= o Lasy

354



( (37 ) musll (9 ) slall igsla il gglell 2g3lpell alsall )

(7) ds
Culdl) Jlal) (uly S el Aluaded Apuailly 030 Byl Ay

Date: 07/11/12 Time; 06:49
Sample: 1981 2000
Included observations: 20

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

0.864 0.864 17.302 0.000
0.690 -0.225 28.945 0.000
0.540 0.018 36.506 0.000
0.398 -0.099 40.856 0.000
0.256 -0.091 42.781 0.000
0,093 -0.206 43.052 0,000
-0.048 -0.024 43,131 0,000
-0.176 -0.139 44,269 0.000
-0.318 -0.212 48.306 0.000
10 -0.413 0.029 55,799 0.000
11 -0.397 0.279 63,496 0.000
12 -0.384 -0.220 71.625 0.000

=

Al o<t iy, dygina Cigadll J< Ljung-Box JLEdY) dslaa) gl , ((7) desadl o By
pdap Gy ) st s a1 (%5) duginall sgiua cha JBI sheall L Lyslually LSRN AdLaiay)
B b 085 Aladad) ol o g, Jiall ) Ayglasa A Bl Y) cdlelaa @l ALY asl
1l Jlall Gy S laaY L Ig¥) o8l A Lpuailly 33 LS ANy jL3a0 3-3
I BN cdlalea JS @b ¢ A L) Alla LA haly Aladudl L1990 g il Y xie
Sl Y Dyglasa A Bl y) cdlalas ol ALGY sl Luap Jb LV a1 o) Lysina
=1 oLl (8) Jyaall pdage LaSy Bl oS Audedd) Ol A
(8) Jdox
et Lpuaily I Sl y) Al o

NI ONEWN -

Date: 07/13/112 Time: 12:53
Sample: 1981 2000
Included cbservations: 19

Autocorrelation Partial Correlation AC FAC (Q-Stat Prob

o

1 0.095 0.095 0.2019 0.653
2 -0.174 -0.185 0.2148 0.633
3 -0.056 -0.018 0.8822 0.803
4 -0.088 -0.129 1.2545 0.86%9
5 0.280 0.309 3.4230 0624
g6 -0.210 -0.383 4.8442 0.564
7 -0.119 0.146 53180 0.621
8 -0.083 -0.330 5.5664 0.696
8 -0.272 -0.084 8.5088 0.484
10 0109 -0.110 9.0366 0.529
11 0.071 0.219 9.2804 0.585
12 0.037 -0.221 9.3683 0.6T71

...l-.l'.lli

) Jlal) uly oSS anY ) 3o A
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( (37)msat

(9) slaall

iyl el el laall )

Bl sy Aualdl) Lpial Aleadeadl Apilly pugall plgh — S0 L) 4-3
Gl o3, geasall alsh — S LS aladiuly Baldl) e Aludu Jelsi daps U gl

— Al cfghadl)

(ple oladly adald y5a9) 7 igeill QAN Lpal) ja8T —
ALUS (Say g dly, alad) ola¥) aa ahald agag Gaualially CBL 7 igalll jua85 dghadl) oda yaudals

—:g.g.us

Kk
AY, =a+ Bt +AY,, + D> PAY,_; +U,
j=1

-

daaly de) baal palie BuAY mu:Y,
(b)) ol s :a

Al slazyl it

ALty clgadl) s : k

— b LS i) cls 3

(9 ) ds
sﬁm\jﬂaa.ubfﬂu‘i &u}d\ J,A,é—gégd Jl..\'.'\i\

Prob.* | t—Statistic
0.7312 |-1.654483 gl algd — o3 Ld) dad
-4.532598 1% level | augall juigh o3 JLEdY daal) adl)
-3.673616 5% level
-3.277364 10% level
Prob. |t-Statistic | Std. Error Coef:icien Variable
0.1175 |-1.654483| 0.177722 0.294038 Saaly Aula) Baal (daliia BASAY jrw
0.1105 | 1.689557 | 0.309271 (0.522530 Cc
0.1534 | 1.498641 | 0.002506 [0.003756 @TREND(1981)
0.011292 Mean dependent var (0.146788 R-squared
0.03024| S.D. dependent var |0.040136 Adjusted R-squared
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9

4.05572| Akaike info criterion [0.029636 S.E. of regression
2

3.90660| Schwarz criterion [0.014053 Sum squared resid
1

4.03048 | Hannan—-Quinn criter. (41.52936 Log likelihood
5

1.81666
. Durbin-Watson stat (1.376330 F-statistic

0.280839 Prob(F-statistic)

Bl o Aladd Jo¥) G5AY Aggina Lad) -

GAY Adlaa i Looilly gusall Julgh S0 JLEAY dygunall Aaill o, (9) Jsiall (e Bndy
Ay, Aalhaal Lalil o Adgand) Auiill (a JB1 A (—1.654483 ) caly 5 Tuiagh Alududt Jy)
S 13 ol AN L (%5) Agsiral) gsia () (0.7312) ALy SLAAN Adlaiay) Aal) ¢!
BN e Ao A el ate B gl e

- gl olay) Aygina LAl -

dagdll (<) Aty dygina b Aad Ay (0.003756) Aail olad¥) Aaleal Ayl Aedll cal
(%5) Aysina s sima ciad (2.58 ) Adgand) Aadll cha JB) (1.498641) AilLlly JLEAN Ay paunnal)
AN Bekadl) ) JWEY) a3, lajl) olai¥ly Axlajl) Aladadl J9¥) 80 (e IS Aygina ate Cagd aayg

= b La dlaially
( bh@ 2529 ) g.ﬂf\.“ GJJA.U\ el —
Cradly gl ‘é_ﬂfd\ 533435\ (el a3, adaldll Al Aledadl Jo¥) BN e JS Agina e (il
- g“:‘ Las E.‘ilﬁﬂ\ cails .\53 ékfé 929
(10 ) Jyaa
(&8)
Prob.* t-Statistic | |
0.8272 | -0.687119 sall algf— S JLd) Aad
-3.831511 1% level sl i g S0 JLEAY Aa al) Al
-3.029970 5% level
-2.655194 10% level
Prob. t-Statistic Std. Error | Coefficient Variable
0.5013 -0.687119 0.091195 -0.062662 S9(-1)
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(37 ) swll (9) slaall &yl gglel &gslyell alsall )
0.4562 0.762603 | 0.169848 0.129526 C
0.012921 Mean dependent var 0.027022 R-squared
0.030249 S.D. dependent var -0.030212 Adjusted R-squared
-4.029633 Akaike info criterion 0.030703 S.E. of regression
-3.930218 Schwarz criterion 0.016025 Sum squared resid
-4.012808 Hannan-Quinn criter. 40.28151 Log likelihood
2.047084 Durbin-Watson stat 0.472133 F-statistic
| 0.501274 Prob(F-statistic)

L BN jrw Al J o) LAY Aggina Lad) —

GAY dalra il dadly puugall palgh (S50 JLERY Lyguaall Al Gy, (10 ) Jgaad) e Bady
dlly , Aathal) Lalll e Adgaad) Aadl) cpa J8) A9 (-0.687119 ) caly 88 Aa3h Auladl J4¥)
Sy 13 8 AN L (%5) duginall ggiaa e uS) (0.8272) Aadllly SLaddl Alaiay) dadl) o<
o) L) Gy eSS Alaa) A 48000 ase  Ag) yisa

. el Agina jLus) -

Lgunall Aol oyg<t Allg Aygina 4 dad 29 (0.129526) abldl) daleal 4,081 dadl) caly
(%5) Lgina (g gima ciad (2.61 ) Adgandl Laidl) e JB) (0.762603) Aadldly jlasdd

a,.dll“ 3 ghadl) UJ\ Jayy A, g-mj\ slai¥|g ;\,,\-\A,)S\ Al J¥) Gl G S LJ.\:.A P Cigd dayg
- g.‘..g LaS Cull\.“ culs .ﬁj ?Lg sladly &h@ 529 Cpanall Y gﬂb
(11 ) Jya

(ple oladly ehl 2929 p)

Prob.* | t-Statistic | |
0.9793 1.825694 Augmented Dickey—Fuller test statistic
-2.692358 1% level | Test critical values:
-1.960171 5% level
-1.607051 10% level
Prob. t-Statistic Std. Error | Coefficient Variable
0.0845 1.825694 | 0.003738 | 0.006824 $9(-1)
0.012921 Mean dependent var -0.006263 R-squared
0.030249 S.D. dependent var -0.006263 | Adjusted R-squared
-4.101258| Akaike info criterion 0.030344 | S.E. of regression
-4.051551 Schwarz criterion 0.016573 | Sum squared resid
-4.092846| Hannan-Quinn criter. 39.96195 Log likelihood
2.139476 | Durbin-Watson stat
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L Bl e el Jo¥1 (38N dygina LR
GAY dalra il Aoy puugal) palgh (S50 JLERY dyguaal) Al Gy, (11 ) Jgaad) e Bady
Aldg , Adlaal) Lalil) ge Adsandl dadll (e J8) a5 (1.825694) caly 8 4da3l) Aaladl J4¥)
Uoda b AU . (%5) Lginal sima o S) (0.9793) dadldly jLasod ddlaiay) Lagdl) (o<l
Uglaas Aol odgd AN Gl aladiud a3 Galad) 128 Ay, Sftue pe (o AU Lag
B pugall g — o0 LA @il culs 3. Laiudd Adail Aladad) A Eiu) ase (e alisll
= LS ) 8l A
(12 ) ds>
BN jad oY) AN ALY augal) g — S ladl
(ple ol £bls 153)

Prob.* | t-Statistic | |
0.0035 | -5.134155 pasall plgh— 3 L) dagd
-4.571559 1% level o gall plgh (S LAY da jal) aidl)
-3.690814 5% level
-3.286909 10% level
Prob. t-Statistic Std. Error | Coefficient Variable
0.0001 -5.134155 0.227523 | -1.168140 B jraal A 0¥ Asia 310 3 g2dll Jg¥) (3
0.9594 -0.051744 0.015548 -0.000804 i) aal)
0.3565 0.951435 0.001319 0.001255 a1 ol
-0.003555 Mean dependent var 0.640140 R-squared
0.045349 S.D. dependent var 0.592158 Adjusted R-squared
-4.094700 Akaike info criterion 0.028961 S.E. of regression
-3.946305 Schwarz criterion 0.012581 Sum squared resid
-4.074238 Hannan-Quinn criter. 39.85230 Log likelihood
1.967292 Durbin-Watson stat 13.34141 F-statistic
| 0.000469 Prob(F-statistic)

c B e kB a8l Aladud oY) (AN Aygina LS -

GAY dalra il dpily puugal) palgh (S90 JLERY Lyganal) Al Gy, ((12) Jgand) e Bady
o Adgaad) Aadll (e pS) g (—5.134155 ) caly 9 Ldasl Aadladl oY) Ada)l) 5sadll Jg¥)
(%5) Lisinadl ggia s B (0.0035) Aadldly HLasod Adlaiay) Ledl) o<t @il , Ablhal) Lalil)
A Al e Adalsia B s Aadas Gl Guld) 138 By .

;) Jlall Gy GasSi Alaa) ) ciladead) o JS Ol pougal) adsd — (S0 LA il (e el
A, dadal) Jalsil) Al LagSSlial g LRI Gagls , A9 Al e SlalSia (BAN e
—: Al LAY Gaakat

didadl Jalsill jadla = Jadl Jlad)

1529 a g dsasy iy SN e B HLaLAY) Jlasdl (e Apall sl G sS sde JLER) Ll
— Au ) ) Juasil) a3, sada — Jad) gl 3hag olaaY)
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(13) Jya
Bloal) QoS Ay Lad)

Prob.* |z-statistic| Prob.* tau-statistic z il
0.5288 |-6.701245| 0.6397 -1.792172 olasily

0.5764 |-6.216297| 0.7459 -1.548080 slad) avey

A ) Aygina pe (—1.792172) dadllly LA dggaaall daidl) b (13) Jgaadl (e By

Lualdy glaiali ¥ Guibedad) o Wllyg Blodl Adedar & 98w aday ALY al) L Jod N g3

&l yidial) Jalsil)

didial) Jalsill Gugaliiga — O guadlign LA

By Gagabiagy Opuilhgn gl Gk o1, idall Jalsill clgada agag axe ) 1529 Adaa (2l

—t by LS il cils

(14) Jya
dadal) Jalsill (ugliuga — G guilaga LAA)

Hypothesized
JLEAY Apal) dedl
Prob.** ) Bl Axiall adh No. of CE(s)
AN
0.1597 15.49471 11.94246 0.389160 None
0.0798 3.841466 3.069894 0.156799 At most 1
0.05 cabinl) a8l Hypothesized
Ly A al) el
Prob.** |°° )-:A i Aaial) o No. of CE(s)
raliad) Lagdl
0.2969 14.26460 8.872563 0.389160 None
0.0798 3.841466 3.069894 0.156799 At most 1

pll e JB alinl) adl) (<t elldy elidial) Jalsil) dadal ) dagd 4dly (14) Jsaad) oe Bady
- il JalSi ggag pany ALY aal) dpad Jsd o (e daal

Cipiiall g Gl Jlaad) s milds

Ay sl g S s SLaiad) Cpiial) Ga O Aa) Judtall JAg¥) 5ol b Aoy o
UL s Slldg Unit root 3asyg jda eliiad o pudial) cpded Aaiail) Judlad) o) oS, Jladiud)
=1 b LS dauage il cuilS 3 pugall g — S0
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(15) Js
A gl jlaad) a8t il
Prob. t-Statistic Std. Error | Coefficient Variable
0.3938 -0.874847 0.155382 -0.135935 C
0.8674 0.169456 4.832595 | 0.818914 Bl jrw il Jg¥) 3R
-0.125354 Mean dependent var 0.001686 R-squared
0.603232 S.D. dependent var -0.057038 Adjusted R-squared
1.981742 Akaike info criterion 0.620197 S.E. of regression
2.081156 Schwarsz criterion 6.538955 Sum squared resid
1.998567 Hannan-Quinn criter. -16.82655 Log likelihood
1.682623 Durbin-Watson stat 0.028715 F-statistic
| 0.867438 Prob(F-statistic)

=il (15) Jdoaad) (e Badly

s 303 olina g, dunge dad Ay (0.818914 ) sxildll s ysial 4y paiil) dall) caly -
stall dalea BHlE o s . (%81.89) _iaiay dajsw L) Gld (%100) Ay 3l
S e baSe Gunalily 9680 A qllal) o B () oalai®Y) (ghaial) aa Gadali ¥ Al Jiieal)
Oliy) A cthal) b el el Ly sy o) Al Cigulh A oSly ¢ el AaY) A BAY
(Oladd Osilia ol (b adiail) (pa 2ol SailAl) jouw (g3Spal) i) ad) o a3

dadllly Qomdly — Cumd dad (o8t llyy A bLay) ASha e dly ¥ el zigadl o) -
dy=1.4 < DW < 2 3.all (yaa da8ly (1.682623)

—ralalisiay)

—1 b Lo el caanin) , dag) cia B Ll Juagill a3 A gilill) o

CBaag Jda B Legdlgia¥ dlliy cpiladad) cpe JS A il axe —1

G pol idiall Jalsil) Abuay Glaialy ¥ ol Jlal) () cussi Aaaly SuEN o ga JS O -2
WY axe de G Jlaady) AlSda b psdsll ) gam ol ) L A A e ¢Salsia Lagd)
O Ciladad) e JS Jaad Al 394l shaby

- Gluagll)

—1 b Lay Lald) agi . Wl Juagil a3 ) i) g gua

Oa oaldll) Chagy el Jlasd) gisal of il 38 Adall Jedad) Ay hiiad JLAS) sl Bigpa —1
il lassy) A<ia

CULERY) o iy @l Qo ol LR e Aiajl) Addad) A EaY (@A) GhLES) slal -2
- Ol aydl) Gailadl LEa) eyt Al o dlg dualeal) Ll

1 dlaal)

Jalsilly Uadl) pranaal dgal aladialy — Ly @ 25811 8 callall " qubadl) zotaa .8, (lsasl —1
cAgw dlall daaly — 40 aglal) 408 2001 " &bl

At A " Agpead) Ayal) 4psgand) B Dlhd) 3 530al Jalsadl " oal) sles , uaal) -2
. e 2008 ' ¢idal) Jalal) dagla aladialy
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L) galdd) Joal ¢y glall (ulaa g8 (B adaill Cilddna " Cpua Cp ) O G L3, ogaed -3
- Bagrad) A al) ASled) — Juasd dllal) daaly "d il JalSil) gl —

"o g pdial) anliy AalaBY) (ggandl Aul " Gilgy) L -4

— astall L1 2005 " el Judbaall Enaald) Julail) B dasia ' Ldias e .d, gld -5
s Lypal) ASlaall , Sujadl ae éllal) daals

—1990 ifiad) Al A — gaba®y) o3l A cipall jrw B il B bl plla -6
35l — alal) Gaglly ad) agdeil) B)s , Ayl AgklBsal) dyifall Ay sgandl 2011 2009
C Ay aalad)

Baall Gall A daall jlefind) g b Al Al Gl " gYalal pdd sy ube =7
Ak, B B jale Ay 2004 " (2003-1980)

" Gbilly AR G ulBl) SLaiBY) B Enaal) " alal Lo deaa JalEl) ae, dike.s -8

. dagall d<a 2004

C oW 2012 " cliniy Gjpalae bl laBY) Gob " Ak, deaa .2 -9

10. Enders ,Walter 'Applied econometrics time series" JORNWILEY & SONS, INC

11- E.William'Using eviews for undergraduate econometrics’ 2001,2"
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