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يغاتع الاذحاد انذونٍ  –انماهرج  –انجسء انطادش –انًىضىعح انعهًُح وانعًهُح نهثُىن الإضلايُح  –الاذحاد انذونٍ نهثُىن الإضلايُح  

 23ص -1982نهثُىن الإضلايُح 
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 13-12ص 2888د. احًذ عهٍ احًذ  -الاضرثًار 
2
  7انذنُم نذراضاخ انجذوي الالرصادَح انشركح انعانًُح نهغثاعح وانُشر انماهرج ص  1999ادو يهذٌ أحًذ  
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 02ص  ،(1987 :انحذَثحدار انغثاعح  )انماهرج،رٌ يذخم يما الاضلايُح،انًصارف انرمهُذَح وانًصارف  ادارج-يحًذ ضىَهى  
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 87و يثادٌ الالرصاد انكهٍ انذار انجايعُح الإضكُذرَح ص2888 تكرٌ كايم واخروٌ 
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 385و يثادٌ الاضرثًار انذار انجايعُح الإضكُذرَح ص1983انعالم يحًذ  
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  224صو انرخغُظ الالرصادٌ يُشىراخ جايعه حهة 1995خىزٌ عصاو وانضرَر يىضً  
2
  351يحًذ يصغفً رشذٌ ويحًذ دوَذار أصىل الالرصاد انغثعح الأونً يغثعح زتذَُا انماهرج ص  
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 1152و َظرَاخ الالرصاد انكهٍ: انًفاهُى وانُظرَاخ الأضاضُح انجس انثاٍَ انغثعح الأونً انُاشر انكىَد ص1994ضايٍ خهُم  
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 1153و يرجع ضاتك ص1994ضايٍ خهُم 
2
 م.9111دار زهران للنشر  –الاستثمار والتمويل بيه النظرية والتطبيق  – حسه علي خربوش 
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  .107، ص (1994 :الالرصادلطى  )يصر،يذخم حذَس  انكهُح،انُظرَح الالرصادَح  واخروٌ،احًذ انُالح  



 
 

21 
 

1 2 

1  

 

 

MEC

MEC

 

β

MECMEC

                                                           
1
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 1184 – 1174ص ص  ،(1994، 1ط  ب، ٌ )انكىَد،َظرَاخ الالرصاد انكهٍ انحذَس  خهُم،ضايٍ  
2
 م1111 :نهُشردار انًرَخ  )انرَاض،ذرجًح يحًذ اتراهُى يُصىر  وانطُاضح،الالرصاد انكٍ انُظرَح  اتذ جًاٌ،ياَكم  
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 66، ص  (2002 :انكىَدانًعهذ انعرتٍ  )انكىَد،دانح الاضرثًار انخاص فٍ يصر  ذمذَر ذمذَر انعظُى،عادل عثذ  
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 48-46يرجع ضاتك ص  



 
 

38 
 

 

1

2

72
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 و.1999جًهىرَح انطىداٌ، وزارج انًانُح والالرصاد انىعٍُ، لاَىٌ ذشجُع الاضرثًار نطُح  



 
 

39 
 

 

 

 

 

19992111

  19992888

1999

1 

 

2 

 

3 

 

4 

 

5  

 

                                                           

 .7صيرجع ضاَك 1  



 
 

48 
 

1999

   

1996

19992112

  

19992113

  2883

19992117(1)

  

1 18 

2 15 

3  

                                                           
1

 9يرجع ضاتك ص 



 
 

41 
 

2112

  972811

  

1 

5

18 

2  

3 2887

17 

 

1 



 
 

42 
 

58

 

2 

 

3 78

 

4  

5 

 

1 
(1) 

2 58

 

3 

 

4  

1 

 

2 

 

                                                           
(1)

 و.2812جًهىرَح انطىداٌ، وانًجهص الاعهٍ نلاضرثًار، لاَىٌ الاضرثًار وانًُاعك انحرج نهعاو 



 
 

43 
 

3 

 

4 

 

5  

2-2

1 

2 

                                                           
1
2885ا 

   



 
 

44 
 

3 



 
 

45 
 

4  

5  

                                                           
1
 يرجع ضثك ركرج 



 
 

46 
 

  

  

6  

 . 

7  



 
 

47 
 

1 

 

2 

 

3 

 

   

 

 

 

 

 

 

 

 

 

                                                           
  166-164و ص 2889الالرصاد،  د. عثذ انعظُى ضهًُاٌ انًهم، يثادش 
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 3و ص2885د. عارق يحًذ انرشُذ انًرشذ فٍ الالرصاد انمُاضٍ انرغثُمٍ انطىداٌ جٍ ذاوٌ  
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 58 ص ( والنشر للطباعة العالمية الذار ، الخرطوم ، السودان ) ، الجسئي الكلي الاقتصاد في الوجيس ، محمذ مھذي ادم  
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 22-21و ص 2885عارق يحًذ انرشُذ انًرشذ فٍ الالرصاد انمُاضٍ انرغثُمٍ انطىداٌ جٍ ذاوٌ  
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 54صو 2818د.عارق انرشُذ أ. ضايُح حطٍ يحًىد، انرُثؤ تأضرخذاو ًَارج الاَحذار  
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 الولاحك5

 م2115-1981هتغيراث دالت هعولاث الاستثوار في السوداى 

GDP EX R INF I obs 

4851 0.005 8 26.09 0.4 1980 

6398 0.009 10 22.56 0.2 1981 

7620 0.013 10 27.89 1.6 1982 

7185 0.013 12 31.13 1.5 1983 

6865 0.025 14 32.45 1.6 1984 

6396 0.025 16 46.33 0.70 1985 

6742 0.025 16 29.04 2.40 1986 

7701 0.045 19 24.98 4.7 1987 

7676 0.045 20 49.14 7.2 1988 

8361 0.045 20 74.08 11.0 1989 

7901 0.045 29 67.4 10.3 1990 

8498 0.045 28 123.7 25.90 1991 

9057 0.1 32 117.6 73.10 1992 

9471 0.1328 27 101.3 188.0 1993 

9566 0.216 27 116.8 426.4 1994 

1014 0.4 28 69.4 894.0 1995 

1074 1.2464 30 129.3 1409.1 1996 

1142 1.5765 41.7 46.4 2842.9 1997 

1215.6 1.9945 36.3 16.9 575.4 1998 

1294.2 2.516 28 16.2 4424.5 1999 

1372.6 2.5714 25.7 3 3267.7 2000 

1464.9 2.587 15.2 4.9 6787.5 2001 

1566.2 2.6334 14.9 8.3 10426.4 2002 

1717.3 2.6082 16.2 7.7 9880.1 2003 

1733.5 2.5826 11.3 8.5 13096.6 2004 

1904.7 2.4358 11 8.8 16756.3 2005 

2082.3 2.1715 12.1 7.2 20793.5 2006 

2211 2.0159 11.9 8.1 22165.3 2007 

2354 2.0913 13.4 14.3 24496.6 2008 

2800 2.2359 17.5 11.2 7702.0 2009 
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2940 2.2373 20.1 13 25158 2010 

186689.9 2.4851 18 18.1 40831.2 2011 

243412.8 4.4 20.7 35.1 51493.3 2012 

294630.2 5.59 22.3 37.1 79989.9 2013 

475827.8 5.54 19.6 36.9 1251.3 2014 

282936.7 5.7258 24.6 16.9 1736.7 2015 
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 اختبار استمرار الاستثوار في الفرق الاول5  (1)هلحك رلن

ADF Test Statistic -4.922811     1%   Critical Value* -4.2605 
      5%   Critical Value -3.5514 
      10% Critical Value -3.2081 

*MacKinnon critical values for rejection of hypothesis of a unit root. 
     
     

Augmented Dickey-Fuller Test Equation 
Dependent Variable: D(I1) 
Method: Least Squares 
Date: 05/04/17   Time: 18:08 
Sample(adjusted): 1983 2015 
Included observations: 33 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

I1(-1) -2.080302 0.422584 -4.922811 0.0000 
D(I1(-1)) 0.484018 0.280794 1.723747 0.0954 

C 2346.649 7163.705 0.327575 0.7456 
@TREND(1980) -57.80217 343.5239 -0.168262 0.8675 

R-squared 0.731112     Mean dependent var 14.66667 
Adjusted R-squared 0.703296     S.D. dependent var 33622.08 
S.E. of regression 18314.12     Akaike info criterion 22.58194 
Sum squared resid 9.73E+09     Schwarz criterion 22.76334 
Log likelihood -368.6021     F-statistic 26.28392 
Durbin-Watson stat 2.232212     Prob(F-statistic) 0.000000 
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 أختبار أستمرار التضخن في الفرق الاول5  (2)هلحك رلن 

ADF Test Statistic -3.985647     1%   Critical Value* -4.2605 
      5%   Critical Value -3.5514 
      10% Critical Value -3.2081 

*MacKinnon critical values for rejection of hypothesis of a unit root. 
     
     

Augmented Dickey-Fuller Test Equation 
Dependent Variable: D(INF,2) 
Method: Least Squares 
Date: 05/04/17   Time: 18:12 
Sample(adjusted): 1983 2015 
Included observations: 33 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

D(INF(-1)) -1.216565 0.305237 -3.985647 0.0004 
D(INF(-1),2) -0.093423 0.186289 -0.501495 0.6198 

C 4.120753 9.561308 0.430982 0.6697 
@TREND(1980) -0.228641 0.449735 -0.508391 0.6150 

R-squared 0.670165     Mean dependent var -0.761515 
Adjusted R-squared 0.636044     S.D. dependent var 40.67095 
S.E. of regression 24.53629     Akaike info criterion 9.351396 
Sum squared resid 17458.85     Schwarz criterion 9.532791 
Log likelihood -150.2980     F-statistic 19.64090 
Durbin-Watson stat 2.027296     Prob(F-statistic) 0.000000 
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 استمرار سعر الصرف في الفرق الثاًي5  (2)هلحك رلن 

ADF Test Statistic -3.632097     1%   Critical Value* -3.6422 
      5%   Critical Value -2.9527 
      10% Critical Value -2.6148 

*MacKinnon critical values for rejection of hypothesis of a unit root. 
     
     

Augmented Dickey-Fuller Test Equation 
Dependent Variable: D(EX,2) 
Method: Least Squares 
Date: 05/04/17   Time: 18:20 
Sample(adjusted): 1983 2015 
Included observations: 33 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

D(EX(-1)) -0.661916 0.182241 -3.632097 0.0010 
D(EX(-1),2) 0.242593 0.177591 1.366017 0.1821 

C 0.116847 0.071749 1.628551 0.1139 

R-squared 0.310943     Mean dependent var 0.005509 
Adjusted R-squared 0.265006     S.D. dependent var 0.434547 
S.E. of regression 0.372545     Akaike info criterion 0.949589 
Sum squared resid 4.163688     Schwarz criterion 1.085635 
Log likelihood -12.66822     F-statistic 6.768893 
Durbin-Watson stat 1.843117     Prob(F-statistic) 0.003748 
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 استمرار الٌاتج الوحلي الاجوالي في الفرق الثاًي5  (3)هلحك رلن

ADF Test Statistic  3.308624     1%   Critical Value* -3.6353 
      5%   Critical Value -2.9499 
      10% Critical Value -2.6133 

*MacKinnon critical values for rejection of hypothesis of a unit root. 
     
     

Augmented Dickey-Fuller Test Equation 
Dependent Variable: D(GDP) 
Method: Least Squares 
Date: 05/04/17   Time: 18:17 
Sample(adjusted): 1982 2015 
Included observations: 34 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

GDP(-1) 0.392634 0.118670 3.308624 0.0024 
D(GDP(-1)) -0.262864 0.275468 -0.954246 0.3473 

C 5148.317 6754.337 0.762224 0.4517 

R-squared 0.435992     Mean dependent var 16957.02 
Adjusted R-squared 0.399604     S.D. dependent var 47421.81 
S.E. of regression 36744.90     Akaike info criterion 23.94548 
Sum squared resid 4.19E+10     Schwarz criterion 24.08016 
Log likelihood -404.0732     F-statistic 11.98187 
Durbin-Watson stat 2.017790     Prob(F-statistic) 0.000140 
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 استمرار سعر الفائذة في الفرق الاول5  (4)هلحك رلن

ADF Test Statistic -3.527683     1%   Critical Value* -3.8572 
      5%   Critical Value -3.0400 
      10% Critical Value -2.6608 

*MacKinnon critical values for rejection of hypothesis of a unit root. 
     
     

Augmented Dickey-Fuller Test Equation 
Dependent Variable: D(R1) 
Method: Least Squares 
Date: 02/21/17   Time: 12:53 
Sample(adjusted): 1998 2015 
Included observations: 18 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

R1(-1) -1.049660 0.297549 -3.527683 0.0030 
D(R1(-1)) 0.150028 0.223362 0.671679 0.5120 

C -1.743407 1.080914 -1.612900 0.1276 

R-squared 0.538153     Mean dependent var -1.176111 
Adjusted R-squared 0.476573     S.D. dependent var 6.285252 
S.E. of regression 4.547270     Akaike info criterion 6.017943 
Sum squared resid 310.1649     Schwarz criterion 6.166338 
Log likelihood -51.16149     F-statistic 8.739133 
Durbin-Watson stat 1.319809     Prob(F-statistic) 0.003046 
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 5 (5) هلحك رلن 

Date: 05/04/17   Time: 18:29 
Sample: 1980 2015 
Included observations: 33 

Test 
assumption: 

Linear 
deterministic 
trend in the 

data 

     

Series: INF1 R1 I1 GDP EX1  
Lags interval: 1 to 1 

 Likelihood 5 Percent 1 Percent Hypothesized  
Eigenvalue Ratio Critical Value Critical Value No. of CE(s)  

 0.939082  166.1640  68.52  76.07       None ** 
 0.666531  73.82263  47.21  54.46    At most 1 ** 
 0.509490  37.58186  29.68  35.65    At most 2 ** 
 0.291742  14.07566  15.41  20.04    At most 3 
 0.078349  2.692408   3.76   6.65    At most 4 

 *(**) denotes 
rejection of the 
hypothesis at 

5%(1%) 
significance 

level 

     

 L.R. test 
indicates 3 

cointegrating 
equation(s) at 

5% 
significance 

level 

     

      
 Unnormalized Cointegrating Coefficients: 

INF1 R1 I1 GDP EX1  
 0.003041  0.000328  1.40E-05  8.67E-08  0.303388  
-0.005158 -0.026572 -1.93E-05  5.22E-06 -0.308334  
-0.013894  0.033121  1.05E-05  2.15E-06 -0.488200  
 0.002048 -0.037602  2.96E-05 -6.96E-07 -0.417768  
-0.004626 -0.030815  5.92E-06 -3.76E-06  0.518170  

      
 Normalized 

Cointegrating 
Coefficients: 1 
Cointegrating 
Equation(s) 

     

INF1 R1 I1 GDP EX1 C 
 1.000000  0.107884  0.004602  2.85E-05  99.75221 -18.51002 

  (0.94756)  (0.00119)  (0.00010)  (21.5991)  
      

 Log likelihood -957.7686     

      
 Normalized 

Cointegrating 
Coefficients: 2 
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Cointegrating 
Equation(s) 

INF1 R1 I1 GDP EX1 C 
 1.000000  0.000000  0.004620  5.08E-05  100.6073 -19.52129 

   (0.00126)  (0.00024)  (24.7984)  
 0.000000  1.000000 -0.000171 -0.000206 -7.926182  9.373686 

   (0.00047)  (9.0E-05)  (9.23075)  
      

 Log likelihood -939.6482     

      
 Normalized 

Cointegrating 
Coefficients: 3 
Cointegrating 
Equation(s) 

     

INF1 R1 I1 GDP EX1 C 
 1.000000  0.000000  0.000000 -0.000506  33.19730  14.43313 

    (0.00022)  (16.1604)  
 0.000000  1.000000  0.000000 -0.000186 -5.424726  8.113704 

    (8.0E-05)  (5.91148)  
 0.000000  0.000000  1.000000  0.120590  14589.66 -7348.809 

    (0.07735)  (5724.42)  
      

 Log likelihood -927.8951     

      
 Normalized 

Cointegrating 
Coefficients: 4 
Cointegrating 
Equation(s) 

     

INF1 R1 I1 GDP EX1 C 
 1.000000  0.000000  0.000000  0.000000  88.80470 -15.31875 

     (31.1516)  
 0.000000  1.000000  0.000000  0.000000  14.97488 -2.800790 

     (9.33178)  
 0.000000  0.000000  1.000000  0.000000  1347.400 -263.7445 

     (7155.83)  
 0.000000  0.000000  0.000000  1.000000  109812.0 -58753.22 

     (68894.1)  
      

 Log likelihood -922.2035     
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 م21155-1981( ًتائج تمذير الذالت الاستثوار الخطيت 6هلحك رلن )

Dependent Variable: I 
Method: Least Squares 
Date: 05/04/17   Time: 18:07 
Sample: 1980 2015 
Included observations: 36 

Variable Coefficient Std. Error t-Statistic Prob.   

C 1387.115 8469.300 0.163781 0.8710 
GDP -0.069256 0.039219 -1.765872 0.0873 
INF 69.16906 126.9075 0.545035 0.5896 
EX 10960.38 3414.928 3.209548 0.0031 
R -328.6954 476.8047 -0.689371 0.4957 

R-squared 0.360045     Mean dependent var 11694.99 
Adjusted R-squared 0.277470     S.D. dependent var 20466.90 
S.E. of regression 17397.22     Akaike info criterion 22.49425 
Sum squared resid 9.38E+09     Schwarz criterion 22.71419 
Log likelihood -399.8966     F-statistic 4.360224 
Durbin-Watson stat 1.202281     Prob(F-statistic) 0.006510 

 

 ( ًتائج تمذير الذالت الاستثوار الٌصف لوغرثويت75هلحك رلن )

Dependent Variable: LOG(I1) 
Method: Least Squares 
Date: 02/08/17   Time: 15:13 
Sample(adjusted): 1982 2015 
Included observations: 26 
Excluded observations: 8 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

C 5.054016 0.763803 6.616911 0.0000 
INF1 -0.030435 0.025978 -1.171552 0.2545 
GDP -1.79E-06 7.29E-06 -0.244806 0.8090 
EX1 3.500536 1.939665 1.804712 0.0855 
R1 -0.176001 0.182810 -0.962754 0.3466 

R-squared 0.206728     Mean dependent var 5.700994 
Adjusted R-squared 0.055629     S.D. dependent var 3.577015 
S.E. of regression 3.476099     Akaike info criterion 5.500740 
Sum squared resid 253.7485     Schwarz criterion 5.742681 
Log likelihood -66.50961     F-statistic 1.368163 
Durbin-Watson stat 0.342458     Prob(F-statistic) 0.278662 
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 ًتائج تمذير دالت الاستثوار، الذالت اللوغرثويت الكاهلت5  (8هلحك رق)

Dependent Variable: LOG(I) 
Method: Least Squares 
Date: 05/04/17   Time: 23:29 
Sample(adjusted): 1981 2015 
Included observations: 22 
Excluded observations: 13 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

C 4.448279 8.623285 0.515845 0.6126 
LOG(GDP) 0.387818 0.411750 0.941875 0.3594 
LOG(EX1) 0.993894 0.402803 2.467445 0.0245 
LOG(INF) -2.128407 0.681232 -3.124351 0.0062 
LOG(R) 2.859366 1.955740 1.462038 0.1620 

R-squared 0.577570     Mean dependent var 6.971322 
Adjusted R-squared 0.478175     S.D. dependent var 3.777879 
S.E. of regression 2.729044     Akaike info criterion 5.042496 
Sum squared resid 126.6106     Schwarz criterion 5.290460 
Log likelihood -50.46746     F-statistic 5.810841 
Durbin-Watson stat 0.782880     Prob(F-statistic) 0.003895 

 

 

   : whiteهشكلت اختلاف التبايي بأستخذام    (9)هلحك رلن 

White Heteroskedasticity Test: 

F-statistic 1.437036     Probability 0.226607 
Obs*R-squared 10.75081     Probability 0.216222 

     
Test Equation: 
Dependent Variable: RESID^2 
Method: Least Squares 
Date: 05/06/17   Time: 08:42 
Sample: 1980 2015 
Included observations: 36 

Variable Coefficient Std. Error t-Statistic Prob.   

C -3.15E+08 7.79E+08 -0.404804 0.6888 
GDP 2397.607 4218.600 0.568342 0.5745 

GDP^2 -0.006192 0.006589 -0.939785 0.3557 
INF -7819043. 21930816 -0.356532 0.7242 

INF^2 42807.95 140258.0 0.305209 0.7625 
EX 9254355. 3.35E+08 0.027643 0.9782 

EX^2 33287317 71426675 0.466035 0.6449 
R 53988036 68310087 0.790338 0.4362 

R^2 -1099392. 1389912. -0.790979 0.4358 

R-squared 0.298634     Mean dependent var 2.61E+08 
Adjusted R-squared 0.090822     S.D. dependent var 6.08E+08 
S.E. of regression 5.80E+08     Akaike info criterion 43.40624 
Sum squared resid 9.07E+18     Schwarz criterion 43.80212 
Log likelihood -772.3123     F-statistic 1.437036 
Durbin-Watson stat 2.427631     Prob(F-statistic) 0.226607 
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 بيي الوتغيراث الوستملت5 هصفوفت اللاتباط   (10)هلحك رلن 

GDP R INF EX  
0.748790 -0.132844 -0.428182 1.000000 EX 
-0.097782 0.561993 1.000000-0.428182INF
-0.183513 1.0000000.561993-0.132844R

1.000000-0.183513-0.0977820.748790GDP 

 

 م21155-1995الذالت اللوغرثويت الكاهلت ( ًتائج تمذير دالت الاستثوار11)هلحك 

Dependent Variable: LOG(I) 
Method: Least Squares 
Date: 02/19/17   Time: 16:32 
Sample: 1995 2015 
Included observations: 21 

Variable Coefficient Std. Error t-Statistic Prob.   

C 4.942266 2.264052 2.182930 0.0434 
LOG(GDP) 0.478938 0.151619 3.158829 0.0057 
LOG(EX) -2.528766 0.654326 -3.864690 0.0012 
LOG(R) -1.468042 0.668801 -2.195036 0.0423 

R-squared 0.855371     Mean dependent var 2.582486 
Adjusted R-squared 0.759319     S.D. dependent var 1.469067 
S.E. of regression 1.131927     Akaike info criterion 3.255363 
Sum squared resid 21.78138     Schwarz criterion 3.454319 
Log likelihood -30.18131     F-statistic 5.562705 
Durbin-Watson stat 2.265509     Prob(F-statistic) 0.007587 

 

 ًتائج تمذير الذالت الخطيت5  (7)هلحك رلن

Dependent Variable: I 
Method: Least Squares 
Date: 02/22/17   Time: 09:22 
Sample: 1995 2015 
Included observations: 21 

Variable Coefficient Std. Error t-Statistic Prob.   

C 405.2593 187.3512 2.163099 0.0451 
GDP 0.001074 0.000475 2.258172 0.0374 
EX -161.6923 60.04957 -2.692648 0.0154 
R 0.292729 4.702889 0.062244 0.9511 

R-squared 0.324662     Mean dependent var 59.97710 
Adjusted R-squared 0.205485     S.D. dependent var 192.0541 
S.E. of regression 171.1885     Akaike info criterion 13.29305 
Sum squared resid 498193.7     Schwarz criterion 13.49201 
Log likelihood -135.5770     F-statistic 2.724195 
Durbin-Watson stat 1.581492     Prob(F-statistic) 0.076550 
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 ًتائج تمذير الذالت الٌصف لوغرثويت5  (8)هلحك رلن 

Dependent Variable: LOG(I) 
Method: Least Squares 
Date: 02/22/17   Time: 09:26 
Sample: 1995 2015 
Included observations: 21 

Variable Coefficient Std. Error t-Statistic Prob.   

C 5.101675 1.623482 3.142429 0.0059 
GDP 4.32E-06 4.12E-06 1.049459 0.3087 
EX -0.654798 0.520356 -1.258364 0.2253 
R -0.054225 0.040753 -1.330580 0.2009 

R-squared 0.133304     Mean dependent var 2.582486 
Adjusted R-squared -0.019642     S.D. dependent var 1.469067 
S.E. of regression 1.483425     Akaike info criterion 3.796227 
Sum squared resid 37.40933     Schwarz criterion 3.995184 
Log likelihood -35.86039     F-statistic 0.871574 
Durbin-Watson stat 1.922851     Prob(F-statistic) 0.475089 

 

   : whiteبأستخذام هشكلت اختلاف التبايي    (9)هلحك رلن 

White Heteroskedasticity Test: 

F-statistic 1.955730     Probability 0.141218 
Obs*R-squared 9.575594     Probability 0.143700 

     
Test Equation: 
Dependent Variable: RESID^2 
Method: Least Squares 
Date: 02/22/17   Time: 09:36 
Sample: 1995 2015 
Included observations: 21 

Variable Coefficient Std. Error t-Statistic Prob.   

C -7.333592 26.50935 -0.276642 0.7861 
LOG(GDP) -6.178555 6.852009 -0.901714 0.3825 

(LOG(GDP))^2 0.323865 0.349423 0.926858 0.3697 
LOG(EX) -0.101568 1.096230 -0.092652 0.9275 

(LOG(EX))^2 0.073009 1.270871 0.057448 0.9550 
LOG(R) 23.32888 17.55391 1.328985 0.2051 

(LOG(R))^2 -3.708251 3.009512 -1.232177 0.2382 

R-squared 0.455981     Mean dependent var 1.037209 
Adjusted R-squared 0.222829     S.D. dependent var 1.888186 
S.E. of regression 1.664573     Akaike info criterion 4.118216 
Sum squared resid 38.79125     Schwarz criterion 4.466390 
Log likelihood -36.24127     F-statistic 1.955730 
Durbin-Watson stat 1.782632     Prob(F-statistic) 0.141218 
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 هصفوفت اللاتباط بيي الوتغيراث الوستملت5  (10)هلحك رلن 

 

-0.196231 0.8801545 1.000000 

-0.3062481.0000000.8801545 

1.000000-0.306248-0.196231 

 

 

 

 ًتائج أختبار التٌبؤ5  (11)هلحك رلن 
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IF ± 2 S.E.

Forecast: IF

Actual: LOG(I)

Forecast sample: 1995 2015

Included observations: 21

Root Mean Squared Error 1.018434

Mean Absolute Error     0.690126

Mean Abs. Percent Error 98.31301

Theil Inequality Coefficient 0.177850

      B ias Proportion      0.000000

      Variance Proportion 0.173829

      Covariance Proportion 0.826171


