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Date: 02/24/13 Time: 20:03

Samople: 1984 2001

Included observations: 18

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

[ | | | 1 0.822 0.822 14.302 0.000
I | | 2 0.609 -0.205 22.639 0.000
r . o 3 0.457 0075 27.661 0.000
P = 4 0.291 -0.196 29.837 0.000
I - R N 5 0.112 -0.121 30.187 0.000
[ = e 6 -0.149 -0.462 30.852 0.000
N I 7 -0.361 -0.049 35.108 0.000
= C 8 -0.401 0.211 40.901 0.000
| S N 9 -0.425 -0.086 48.114 0.000
15 I 10 -0.416 0.137 55.920 0.000
. I 11 -0.362 0.045 62.670 0.000
N C o 12 -0.304 -0.124 68.212 0.000

ALl L AL aall A i im ) im 1305 s I i)Y 0lalae aaen L (2) Jsaad) (pe Baal

1o b LS itil) il e Al i Y sl s Y1 (gl 381 3 A | 5 jse

(3)ds
Gl (B il Jlall Gl ¢ 0SS Alaay A 30 Adedadl A Y1 (3980 Ay I3 Jabs ) A i)

Date: 02/24/13 Time: 20:07
Sample: 1984 2001
Included observations: 17

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

I 1 0.162 0.162 0.5282 0.467
I 2-0.128 -0.158 0.8797 0.644
| 3 -0.006 0.045 0.8806 0.830
| 4 -0.006 -0.036 0.8817 0.927
| 5 0.231 0257 23142 0.804
| 6-0.214 -0.356 3.6565 0.723
! | 7 -0.209 0.006 5.0608 0.653
| 8-0.078 -0.180 5.2811 0.727
| 9-0.192 -0.145 6.7662 0.661
I
|
|

10 -0.075 -0.158 7.0246 0.723
11 0.023 0.196 7.0528 0.795
12 0.041 -0.072 7.1624 0.847

ALl L ALEN aall Apm 8 a3 s Ay sina e 330 Ll )Y ) Sl e ol (3) Jsaall e Baadly
Y Al e AlelSie ALlud) 038 it I | 5 e
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Date: 02/24/13 Time: 20:11
Sample: 1984 2001
Included observations: 18
Autocorrelation Partial Correlation AC PAC Q-Stat Prob
[ | | [ | 1 0826 0.826 14.448 0.000
(I s B+ | 2 0695 0.038 25301 0.000
(I | B ' | 3 0549 -0.109 32529 0.000
I + ® | 4 03810171 36271 0.000
I = B | 5 0208 -0.158 37.466 0.000
I B B | & 0023 -0.186 37.482 0.000
I @ | 7-0.160 -0.183 38321 0.000
I ' B | 8-0217 0236 40.017 0.000
N @ | 9-0312 -0.133 43.922 0.000
] s B+ |10 -0.373 -0.064 50.190 0.000
- B |11 -0.456 -0.263 60.880 0.000
1~ - B ' |12 -0426 0204 71.759 0.000
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Date: 02/24/M13 Time: 20:12
Samople: 1984 2001
Included observations: 17

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

=

| 1-0.420 -0.420 3.5650 0.059
| 2 0.008 -0.205 3.5665 0.168
| 3 0.059 -0.029 3.6475 0.302
| 4 -0.017 0.004 3.6548 0.455
| 5-0.030 -0.030 3.6787 0.597
! 6 -0.042 -0.091 3.7309 0.713
| 7 -0.028 -0.118 3.7557 0.807
| 8-0.021 -0.116 3.7712 0.877
| 9 -0.005 -0.086 3.7722 0.926
| 10 -0.065 -0.141 3.9659 0.949
! | 11 0.014 -0.120 3.9760 0.971
! |12 0.016 -0.081 3.9916 0.984
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Date: 02/24/13 Time: 20:14

Sample: 1984 2001

Included observations: 18

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

| | | | 1 0.864 0.864 15.802 0.000
I — N ' | 2 0728 -0.073 27.717 0.000
I — | ! 3 0.538 -0.291 34.664 0.000
I [ on ' 4 0.361 -0.080 38.009 0.000
DR = I - B | 5 0171 -0.147 38.817 0.000
I | I o = ' 6 -0.019 -0.184 38.828 0.000
r I N ' 7 -0.216 -0.218 40.349 0.000
[ I | m 8 -0.314 0.213 43.901 0.000
[ I o ' | 9-0413 -0.137 50.709 0.000
] | I | m o | 10 -0.422 0.099 58.728 0.000
| | I Cn ' 11 -0.432 -0.072 68.312 0.000
| I | B 12 -0.374 0.099 76.689 0.000
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— b LS gl il L 0 s 5Y) Jial s s G5l 380 5 A 6 e

Vol: 9 No:4, October 2013 79 ISSN: 2222-8373



S

Gload) (B lafiiad) Ay il & i) Jalsil) Agagla

aaa (el daaf )

N k]
T
= =] =)

DIYALA JOURNAL FOR PURE SCIENC

(7)ds>
Gl b Bl red dda ) Aleadeall ¥ (39 Al Apeailly I Jals Y0 Adla s

Date: 02/24/13 Time: 20:16

Sample: 1984 2001

Included observations: 17

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

I ! 5] 1 -0.151 -0.151 04588 0.498
| .-' = 2 0311 0295 2.5432 0.280
| I o 3 -0.157 -0.089 3.1103 0.375
I | I O 4 -0.055 0.192 3.1861 0.527
o I (5] 5 -0.174 -0.143 3.9966 0.550
I ! 5] 6 -0.123 -0.111 4.4403 0.617
! I ! o 7 -0.105 -0.082 4.7938 0.685
oo ! ] 8 -0.113 -0.135 5.2519 0.730
I 1 I il | 9 -0.029 -0.093 5.2869 0.809
! i ! o 1 10 -0.038 -0.078 5.3527 0.866
! i ! [ 111 0.040 -0.049 54368 0.908
| I ! [ 12 0.031 0.042 54994 0.939

ALLL) G AL asall A 8 g i 1305 ) R gine b 30 Ll Y llan psen (35 (7) Jsaal) (e andly
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. QJUJ\
(8) ds>
I Adial) Jalsill (gl s — Oy pudlh 52 LSS
Unrestricted Cointegration Rank Test (Trace

0.05 A Hypothesized
Prob.** Critical Value Eigenvalue No. of CE(s)
0.0106 29.79707 25.28223 0.767287 None *
0.0091 15.49471 17.95506 0.469609 At most 1
0.0287 3.841466 4.808798 0.106894 At most 2

Trace test indicates 1 cointegrating eqn(s) at the 0.05 leve

* denotes rejection of the hypothesis at the 0.05 leve

‘ **MacKinnon-Haug-Michelis (1999) p-values

Unrestricted Cointegration Rank Test (Maximum Eigenvalue
‘ 0.05 i) Lol

Hypothesized
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Prob.** Critical Value Eigenvalue No. of CE(s)
0.0242 21.13162 20.32717 0.767287 None *
0.2025 14.26460 10.14626 0.469609 At most 1
0.1787 3.841466 1.808798 0.106894 At most 2

Max-eigenvalue test indicates 1 cointegrating eqn(s) at the 0.05 leve

* denotes rejection of the hypothesis at the 0.05 leve

‘ **MacKinnon-Haug-Michelis (1999) p—values]

25y pday AL paal) i i by I oy alaall el 31 g ) (g S 0 (8) Jsaad) (e Jany
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Prob. t-Statistic Std. Error Coefficient Variable

0.7992 0.258958 16.24857 4.207691 C

0.1547 -1.498770 0.388225 -0.581860 il (e

0.6520 0.460156 10.85711 4.995962 B e
7.043445 Mean dependent var 0.574379 R-squared
1.270279 S.D. dependent var 0.517630 Adjusted R-squared
2.738319 Akaike info criterion 0.882245 S.E. of regression
2.886714 Schwarz criterion 11.67535 Sum squared resid
2.758780 Hannan-Quinn criter. -21.64487 Log likelihood
0.727114 Durbin-Watson stat 10.12131 F-statistic

0.001651 Prob(F-statistic)
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1997 546324 6.04425 -0.58101
1998 5.78720 5.89058 -0.10337
1999 6.13993 590482 0.23510
2000 6.79967 5.81619 0.98348
2001 7.28383 5.68659 1.59723

obs Actual Fitted  Residual Residual Plot
1984 871046 8.25508 0.45538 ! | »
1985 8.50874 8.22648 0.37226 ' | !
1986  8.09235 8.13707 -0.04472 ! !
1987 828236 8.01446 0.26790 ! i !
1988  8.38859 7.91613 0.47246 ! | !
1989 867258 7.80755 0.86502 ! I ]
1990 8.45532 7.65752 0.79781 T -
1991  6.39299 7.38179 -0.98880 === !
1992  6.34291 7.04633 -0.70342 \ I !
1993  6.59088 6.94509 -0.35421 s | !
1994  6.10506 7.69328 -1.58822 | @< | | !
1995 573547 6.26935 -0.53387 = l |
|

1996  4.94043 6.08945 -1.14903 L
]
I
|
]
]

00 1 [ RV < TR PR |
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Ay, =By +D . BAx,  +> @ ,As,  +0e,  +Z,
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Dependent Variable: D(Q2)
Method: Least Squares
Date: 02/24/13 Time: 21:45
Sample (adjusted): 1988 2001

Included observations: 14 after adjustments

Prob. t-Statistic Std. Error Coefficient Variable

0.5817 -0.569331 0.236709 -0.134766 C

Sl Uin ) B il
0.8737 0.163031 0.435934 0.071071 | il ia yl Apsailly AENEY Aia 3l
5l Uin) B il
0.0147 -7.4343038 0.084457 -0.627879 | sl jaud dpnally RN Aia 3l

0.0240 -2.922426 0.098114 -0.286731 Q8(-3)
-0.071324 Mean dependent var 0.081102 R-squared
0.710483 S.D. dependent var -0.194567 Adjusted R-squared
2.566996 Akaike info criterion 0.776531 S.E. of regression
2.749584 Schwarz criterion 6.030002 Sum squared resid
2.550094 Hannan-Quinn criter. -13.96897 Log likelihood
1.789529 Durbin-Watson stat 0.294202 F-statistic

0.828775 Prob(F-statistic)
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Stabilizing effect of the time series to estimate the function of investment in

Iraq Submitted

Assis.Professor Ahmed S.Mohammed

Abstract

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 . 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 cannot 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 function, which reflects the reality of
investment in Iraq for the period (1982-2000)

Keywords \ Co-Integration, Johanson method
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