
 

1 

 

11

111

                                                 
1

ٍ خهيفح  -   . 7صداس انماهشج نهُشش  ،  انماهشج، انًفهىو ،والالتصادي ،انُظشيح انًُى ،(1002)يذًذ َاجي دس



 

2 

 



 

3 

 

E-veiws

117



 

4 

 

118

28911020

119 



 

5 

 

12

12114

2881

1021



 

6 

 

22114

2880

1021

                                                 
 
1

102228821021 



 

7 

 

 

32114

                                                 
 

1
102228801021

 



 

8 

 

2

1

3

2

28801020

spss

 



 

9 

 

                                                 
 

1
،دانح انجضائش، يصش ، انسعىديح،في انًذذداخ انذذيثح نهًُى الالتصادي في انذول انعشتيح وسثم تفعيهها ، و(1022)وعيم ييهىد 

و،سسانح دكتىسج في انعهىو الالتصاديح ، كهيح انعهىو الالتصاديح وانعهىو انتجاسيح وعهىو انتيسييش، لسى انعهىو 1020-2880انفتشج يٍ 
 .صاديح ،جايعح انجضائشالالت



 

10 

 



 

11 

 

52112

21

 

28701001

                                                 
1

و( ،سسانح دكتىاسِ 1001-2870الاجم انطىيم في انفتشج يٍ ) ،يذذداخ انًُى الالتصادي فيو(1021)اتشاهيى دسيٍ صلاح انذيٍ تذس انزيٍ   - 

  . ٌ نهعهىو وانتكُىنىجياغيش يُشىسج,انخشطىو:جايعح انسىدا



 

12 

 

62118

72117

                                                 



 

13 

 

82116

28701000

                                                 

 



 

14 

 

92115

GDP) 

28901002

21

12

                                                 

 



 

15 

 

 

E-veiws   

   

2

1

 

 

                                                 

 



 

16 

 

21  

211

economic growth

                                                 



 

17 

 

222

213

                                                 



 

18 

 

214

1

1

3

215

2

                                                 



 

19 

 

1

3

2

2811

2D=SP-RD

PsR

216

                                                 
1

 .91-99، ص صانًشجع انساتك  - 



 

20 

 

2

1

3

217

2

2770

100

123)GNP

3971

12



 

21 

 

1

3

4

                                                 

 



 

22 

 

5

6

90

                                                 

. 



 

23 

 

22

221

29،9،2،1،2

1،2،3،1،2



 

24 

 

 

2839

SYSt t 

t 2 St=Syt

 

.

                                                 

 
 



 

25 

 

 

t vt-1

Yt-Yt-11It=V(Yt-Yt-1)    

 

t IttStIt=St

ItV(Yt-Yt-1)StSYtV(Yt-Yt-

1)=SYtVYtVYt-Yt-1 /Yt=S/

Yt-Yt-1/Yt

 GwSV

Gw=S/V            (3)S0.2V2

0.1/120



 

26 

 

                                                 

 

 



 

27 

 

 

 

4 S=SY

5Y=Aert *Κ 
α*N1-

 
α 

≡  Y

≡ A 

≡ K

≡   N  

≡  Ae 

≡  e 1.729000 

≡  r 

≡  t 

                                                 

 
 



 

28 

 

 αα2≡  

r α0.11

20.11α0.11

α20.7120.71

αα2

 

2020

6 q = 

r+ah + (1-a )nq r.n.h 

 

 

                                                 

 
 



 

29 

 

 

 (n )I=ΔΚ=SY  

ΔK   sy k

    Y×S   ΔΚ7          У×Ѕ=    Һ  
K               K      K

SΚ

ҺУ

ԛҺ

nα2gαα2

8α2

                                                 



 

30 

 

 



 

31 

 

                                                 

 
 



 

32 

 

2822

2132

1



 

33 

 

2

1

3

2

2871

                                                 



 

34 

 

29100.3

110

1.2287033

                                                 

 
 



 

35 

 

                                                 

 
 



 

36 

 

Y

L)

KA 

1Y= AL
 α
 K

B          
 

                                                 
1

 277-273يشجع ساتك ص ص  ، ) تعشية يذًذ اتشاهيى يُصىس(يايكم اتذجًاٌ   - 

 
 



 

37 

 

 
α 

2α 2B

2 B2 

Y 

2

1

3

ΔY 

2B α

α2B

                                                 

 



 

38 

 

Y

B α

                                                 



 

39 

 

222

1

                                                 



 

40 

 

1

2

1

                                                 

 
 



 

41 

 

3

120

                                                 

 



 

42 

 

27732901

2923299029102973

2

2010

2910

28002830



 

43 

 

1

281028302810

                                                 



 

44 

 

3

                                                 



 

45 

 

2832



 

46 

 

                                                 

  



 

47 

 

                                                 
 

 



 

48 

 

2



 

49 

 

1

3

                                                 
 

 



 

50 

 

2

1

9

7

                                                 
 

1
 . 283-281 ص ،ص ساتكان ًشجعان 

 



 

51 

 

2

2

1



 

52 

 

3

2

1

2

                                                 

 



 

53 

 

1

3

2

1

9

                                                 



 

54 

 

 

 

 

                                                 

 

 



 

55 

 

23

231

                                                 



 

56 

 

                                                 

 



 

57 

 

2

2/3

3

8

/13 3

                                                 



 

58 

 

28182898

3.332.320.102.11

28222838

                                                 



 

59 

 

28902880

2891،28802710

302121

                                                 

 

2



 

60 

 

1

1.1

                                                 

 



 

61 

 

232

2

                                                 



 

62 

 

1

3

2

 

                                                 



 

63 

 

31

311

2

1



 

64 

 

3

2

1

9

7

312

                                                 



 

65 

 

313

2

1

3

2

1

314

315

2

1

3



 

66 

 

28811001

                                                 



 

67 

 

10

32

321

31

90

91

                                                 



 

68 

 

89

2888

281992

2880

1131

322891

1020

3228911020

289111.3288220.7100321.9

289930.1288123.0100220.0

289739.2288921.0100138.2

289930.7288727.9100933.1

289832.3288929.7100739.1

288030.3288828.9100931.8

288219.7100020.0100830.7

288133.8100221.7102032.3

288339.2100129.0

32

228911020



 

69 

 

11.3289138.2100132.31020

1

3

2888

210071009

39.1100731.81009

1.210071.21009

3.110077 11009

13.910072.91009

9.110077.01009

1.110073.7100910081020

0393320.1093.3

                                                 

2
 - 

 

 



 

70 

 

2

1

32881

                                                 
1
 231-219عثذ انىهاب عثًاٌ شيخ يىسي، يشجع سثك ركشِ ،  ص ص  - 



 

71 

 

2

1

322



 

72 

 

31

28911020

3128911020

28918.1288229.1100312.2

28998.0288122.2100219.0

28979.0288922.1100119.2

289929.1288721.2100919.3

289829.3288921.0100713.1

288021.2288821.9100911.2

288227.1100012.2100811.1

288127.0100211.9102012.2

288327.1100111.2

31

28.1289119.21001

1



 

73 

 

310001001

1020

210071009

1009

8

22881

                                                 

 



 

74 

 

1

3

2

1

9

7

288028811239

18.2

323

                                                 

 . 



 

75 

 

33

3328911020

289191.1288322.7100232.9

289990.9288223.0100131.3

289711.9288121.8100931.3

289911.9288920.1100730.9

289811.2288737.3100931.7

288012.3288939.3100821.8

288213.9288832.2102021.9

288128.2100031.0

33

210

2891100121.91020



 

76 

 

1

31.31001

330.91007

31.710098.29.1

100710.99.01009

22.210081.11020

7.97.71020

9.710081020

324

                                                 

 

 



 

77 

 

282928122812

2819

2819

28732871

11

28272811

9291702872

2892

2898

2870

2871

70287228912893

289828999998822881

2898



 

78 

 

802883

                                                 
1
 -   



 

79 

 

 قوة العمل انالسك

 الجملة اناث ذكور الجملة اناث ذكور السنه

2893 20123 20092 10182 9021.9 1798.9 22783.2 

2899 213111 22810 12121 9821 9739.3 23970.3 

2883 21128 21211 12822 7829.2 7721.8 21918.0 
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ADF  (ADF)

1A

1

GDP9.123.00ADF

L3.331.88ADF 

FDI3.911.88ADF

M1.991.88ADF

POP3.291.88ADF

Dop3.482.99ADF
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 17، انخشطىو،تذوٌ َاشش،ص  E-viewsسق يذًذ انششيذ ، وساييح يذًىد،سهسهح الالتصاد انمياسي انتطثيمي تاستخذاو تشَايج  طا  - 
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 Dop Fdi             
       

L              
       

M     Pop 

Pop 0.860883 0.699206 0.617433 0.589600 1.000000 

M 0.550459 0.112976 0.279493 1.000000 0.589600 

L 0.353517 0.578369 1.000000 0.279493 0.617433 

Fdi 0.599202 1.000000 0.578369 0.112976 0.699206 

Dop 1.000000 0.599202 0.353517 0.550458 0.860883 
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 المقدر نموذج الدراسة

 

   

21321

Tpro(t-

test statistic) 

C-11463771216984-9.4198240.0000

L0.3473490.0954453.6392610.0016

Fdi877.7910242.74913.6160430.0017

M-29.2431411.76717-2.4851460.0219

Pop501.401747.0432210.043220.0000
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 انًصذس: تذهيم انثادث يٍ َتائج انتمذيش  - 
2

 12-29، يشجع ساتك ، ص ص E-viewsطاسق يذًذ انششيذ، وساييح يذًىد،سهسهح الالتصاد انمياسي انتطثيمي تاستخذاو تشَايج    - 
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،تمذيش اثش انصادساخ عهي انًُى الالتصادي في انذول الاسلاييح،دساسح  و(1001) عاتذ تٍ عاتذ انعثذني .2

 17نتاسعح ،عذددكتىاسِ يُشىسِ، يشكض صانخ عثذ الله نلالتصاد الاسلايي ،جايعح الاصهش ، انسُح ا
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ADF Test Statistic -6.241912     1%   Critical Value* -3.7667 

      5%   Critical Value -3.0038 

      10% Critical Value -2.6417 

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

Augmented Dickey-Fuller Test Equation 

Dependent Variable: D(GDP,3) 

Method: Least Squares 

Date: 07/24/15   Time: 21:47 

Sample(adjusted): 1989 2010 

Included observations: 22 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

D(GDP(-1),2) -2.310979 0.370236 -6.241912 0.0000 

D(GDP(-1),3) 0.464119 0.211661 2.192750 0.0410 

C 143421.7 246216.8 0.582502 0.5671 

R-squared 0.825198     Mean dependent var 79293.73 

Adjusted R-squared 0.806797     S.D. dependent var 2620934. 

S.E. of regression 1152026.     Akaike info criterion 30.87807 

Sum squared resid 2.52E+13     Schwarz criterion 31.02685 

Log likelihood -336.6587     F-statistic 44.84711 

Durbin-Watson stat 2.255903     Prob(F-statistic) 0.000000 
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ADF Test Statistic 3.48088336846     1%   Critical Value* 3.74971904466 
      5%   Critical Value 2.99694676255 

      10% Critical Value 2.63809059473 

*MacKinnon critical values for rejection of hypothesis of a unit root.  
Augmented Dickey-Fuller Test Equation 
Dependent Variable: D(DOP,2) 

Method: Least Squares 
Date: 10/25/15   Time: 22:07 
Sample(adjusted): 1988 2010 

Included observations: 23 after adjusting endpoints 

Variable Coefficient Std. Error t-Statistic Prob.   

D(DOP(-1)) -1.09025320624 0.313211645101 -3.48088336846 0.00235713926046 

D(DOP(-1),2) -0.0932406995003 0.206066032269 -0.452479714748 0.655793183788 

C     0.850062971035 0.853739419384 0.995693711377 0.331293916403 

R-squared 0.655545896894     Mean dependent var 0.263608695652 

Adjusted R-squared 0.621100486584     S.D. dependent var 6.47451259815 

S.E. of regression 3.98537419119     Akaike info criterion 5.72424710476 

Sum squared resid 317.664148876     Schwarz criterion 5.87235504597 

Log likelihood -62.8288417048     F-statistic 19.0314439858 

Durbin-Watson stat 1.80697082432     Prob(F-statistic) 2.35133021121e-05 
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Date: 07/24/15   Time: 22:54 

Sample: 1985 2010 

Included observations: 24 
Test assumption: 

Linear 

deterministic 

trend in the data 

       

Series: ACCK DOP FDI L M POP GDP 

Lags interval: 1 to 1 

 Likelihood 5 Percent 1 Percent Hypothesized    

Eigenvalue Ratio Critical Value Critical Value No. of CE(s)    

0.992373 293.7430 124.24 133.57 None ** 

0.957120 176.7167 94.15 103.18 At most 1 ** 

0.844964 101.1323 68.52 76.07 At most 2 ** 

0.656737 56.39397 47.21 54.46 At most 3 ** 

0.540185 30.73176 29.68 35.65 At most 4 * 

0.381637 12.08543 15.41 20.04 At most 5 

0.022620 0.549123 3.76 6.65 At most 6 

*(**) denotes 

rejection of the 

hypothesis at 

5%(1%) 

significance level 

       

L.R. test 

indicates 5 

cointegrating 

equation(s) at 

5% significance 

level 

       

Unnormalized Cointegrating Coefficients: 

ACCK DOP FDI L M POP GDP  
1.87E-08 0.008285 -0.000327 5.86E-08 5.01E-06 -4.69E-05 1.61E-08  
2.86E-08 0.053445 0.000239 -1.04E-08 1.05E-05 -0.000197 2.52E-08  
2.90E-08 0.080352 -6.18E-07 1.98E-07 -2.41E-05 7.13E-05 -2.68E-07  
-1.02E-07 -0.055875 -9.69E-05 -1.73E-08 1.52E-05 -0.000119 3.39E-07  
8.82E-08 -0.001946 -0.000420 -1.19E-07 6.37E-06 -6.77E-05 2.48E-07  
2.96E-08 -0.002759 0.000183 6.81E-08 2.09E-05 -3.48E-05 -6.30E-09  
-1.95E-08 0.044117 -0.000107 -3.27E-08 -6.88E-06 2.53E-05 -7.08E-08  

Normalized 

Cointegrating 

Coefficients: 1 

Cointegrating 

Equation(s

ACCK 

1.000000 443036.7 -17503.60 3.132468 267.7720 -2509.684 0.860506 60346053 

 (100586.) (2406.06) (0.49794) (55.0200) (431.332) (0.52593)  

Log likelihood -1722.387       

Normalized 

Cointegrating 

Coefficients: 2 
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Cointegrating 

Equation(s) 

ACCK DOP FDI L M POP GDP C 

1.000000 0.000000 -25535.01 4.218136 236.9388 -1147.827 0.853558 34612523 

  (4197.83) (0.87339) (80.8751) (745.568) (0.73722)  

0.000000 1.000000 0.018128 -2.45E-06 6.96E-05 -0.003074 1.57E-08 58.08442 
  (0.00393) (8.2E-07) (7.6E-05) (0.00070) (6.9E-07)  

Log likelihood -1684.595       

Normalized 

Cointegrating 
Coefficients: 3 

Cointegrating 

Equation(s) 

       

ACCK DOP FDI L M POP GDP C 

1.000000 0.000000 0.000000 -5.476907 1540.228 -13666.77 11.32983 3.31E+08 

   (2.45524) (706.306) (6524.38) (5.46953)  

0.000000 1.000000 0.000000 4.43E-06 -0.000856 0.005814 -7.42E-06 -152.1641 

   (1.5E-06) (0.00044) (0.00403) (3.4E-06)  
0.000000 0.000000 1.000000 -0.000380 0.051039 -0.490266 0.000410 11597.94 

   (0.00010) (0.02967) (0.27403) (0.00023)  

Log likelihood -1662.225       

Normalized 

Cointegrating 

Coefficients: 4 

Cointegrating 

Equation(s) 

       

ACCK DOP FDI L M POP GDP C 

1.000000 0.000000 0.000000 0.000000 -399.2694 4844.118 -5.444057 -1.15E+08 

    (241.286) (2175.20) (1.87160)  
0.000000 1.000000 0.000000 0.000000 0.000714 -0.009167 6.15E-06 208.9845 

    (0.00025) (0.00222) (1.9E-06)  

0.000000 0.000000 1.000000 0.000000 -0.083413 0.792967 -0.000753 -19338.54 

    (0.02237) (0.20168) (0.00017)  

0.000000 0.000000 0.000000 1.000000 -354.1227 3379.807 -3.062658 -81481177 
    (90.6113) (816.865) (0.70285)  

Log likelihood -1649.394       

NormalizedCointegr

ating Coefficients: 5 
Cointegrating 

Equation(s) 

       

ACCK DOP FDI L M POP GDP C 
1.000000 0.000000 0.000000 0.000000 0.000000 2249.143 -6.153317 -43248197 

     (1243.48) (4.07340)  

0.000000 1.000000 0.000000 0.000000 0.000000 -0.004527 7.42E-06 79.79456 

     (0.00173) (5.7E-06)  

0.000000 0.000000 1.000000 0.000000 0.000000 0.250842 -0.000901 -4244.425 
     (0.18449) (0.00060)  

0.000000 0.000000 0.000000 1.000000 0.000000 1078.254 -3.691720 -17400208 

     (732.179) (2.39847)  

0.000000 0.000000 0.000000 0.000000 1.000000 -6.499308 -0.001776 180957.0 

     (2.11815) (0.00694)  
Log likelihood -1640.071       

Normalized 

Cointegrating 
Coefficients: 6 

Cointegrating 

Equation(s) 

       

ACCK DOP FDI L M POP GDP C 
1.000000 0.000000 0.000000 0.000000 0.000000 0.000000 8.865708 -38210447 
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      (12.4057)  

0.000000 1.000000 0.000000 0.000000 0.000000 0.000000 -2.28E-05 69.65563 

      (2.7E-05)  
0.000000 0.000000 1.000000 0.000000 0.000000 0.000000 0.000774 -3682.575 

      (0.00122)  

0.000000 0.000000 0.000000 1.000000 0.000000 0.000000 3.508503 -14985077 

      (5.43278)  

0.000000 0.000000 0.000000 0.000000 1.000000 0.000000 -0.045177 166399.5 
      (0.05427)  

0.000000 0.000000 0.000000 0.000000 0.000000 1.000000 -0.006678 -2239.853 

Log likelihood -1634.303       

 

 

 

 

Date: 07/24/15   Time: 22:57 

Sample: 1985 2010 

Included observations: 24 

Test 

assumption: 

Linear 

deterministic 

trend in the 

data 

     

Series: FDI L M POP GDP 

Lags interval: 1 to 1 

 Likelihood 5 Percent 1 Percent Hypothesized  

Eigenvalue Ratio Critical Value Critical Value No. of CE(s)  

0.969842 161.9770 68.52 76.07 None ** 

0.905916 77.94554 47.21 54.46 At most 1 ** 

0.485561 21.21987 29.68 35.65 At most 2 

0.183997 5.267612 15.41 20.04 At most 3 

0.016017 0.387524 3.76 6.65 At most 4 

*(**) denotes 

rejection of the 

hypothesis at 

5%(1%) 

significance 

level 

     

L.R. test 

indicates 2 

cointegrating 

equation(s) at 

5% significance 

level 

     

Unnormalized Cointegrating Coefficients: 

FDI L M POP GDP  

-0.000315 7.14E-08 6.08E-06 -4.35E-05 3.32E-08  

0.000195 -1.08E-07 2.01E-05 -0.000189 1.42E-07  

-0.000381 -7.88E-08 -2.78E-06 -8.95E-05 2.62E-07  

0.000140 7.74E-08 -1.17E-05 1.22E-05 -9.69E-08  

-0.000209 -1.12E-07 -1.62E-05 8.84E-05 -5.16E-08  

Normalized 

Cointegrating 

Coefficients: 1 
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Cointegrating 

Equation(s) 

FDI L M POP GDP C 

1.000000 -0.000226 -0.019283 0.137834 -0.000105 -3660.616 

 (3.0E-05) (0.00389) (0.02840) (3.4E-05)  

Log likelihood -1287.161     

Normalized 

Cointegrating 

Coefficients: 2 

Cointegrating 

Equation(s) 

     

FDI L M POP GDP C 

1.000000 0.000000 -0.103349 0.900161 -0.000677 -22449.28 

  (0.03355) (0.27560) (0.00017)  

0.000000 1.000000 -371.2063 3366.196 -2.525763 -82964841 

  (120.297) (988.286) (0.59400)  

Log likelihood -1258.798     

Normalized 

Cointegrating 

Coefficients: 3 

Cointegrating 

Equation(s) 

     

FDI L M POP GDP C 

1.000000 0.000000 0.000000 0.149507 -0.000395 -3319.563 

   (0.05067) (8.7E-05)  

0.000000 1.000000 0.000000 670.0091 -1.512597 -14255029 

   (183.615) (0.31349)  

0.000000 0.000000 1.000000 -7.263311 0.002729 185098.7 

   (0.66308) (0.00113)  

Log likelihood -1250.822     

Normalized 

Cointegrating 

Coefficients: 4 

Cointegrating 

Equation(s) 

     

FDI L M POP GDP C 

1.000000 0.000000 0.000000 0.000000 -0.000285 636.0722 

    (1.0E-04)  

0.000000 1.000000 0.000000 0.000000 -1.017314 3471965. 

    (0.42569)  

0.000000 0.000000 1.000000 0.000000 -0.002640 -7072.854 

    (0.00462)  

0.000000 0.000000 0.000000 1.000000 -0.000739 -26457.84 

    (0.00062)  

Log likelihood -1248.382     
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Date: 11/21/15   Time: 16:43 
Sample: 1985 2010 
Included observations: 24 

      Test 
assumption: 
Linear 
deterministic 
trend in the data 
Series: DOP POP FDI GDP L M  
Lags interval: 1 to 1 

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

 0.969059  198.4490  94.15 103.18       None ** 
 0.857352  115.0328  68.52  76.07    At most 1 ** 
 0.764815  68.29571  47.21  54.46    At most 2 ** 
 0.638908  33.55850  29.68  35.65    At most 3 * 
 0.287871  9.111570  15.41  20.04    At most 4 
 0.039357  0.963647   3.76   6.65    At most 5 

       *(**) denotes 
rejection of the 
hypothesis at 
5%(1%) 
significance 
level 

       L.R. test 
indicates 4 
cointegrating 
equation(s) at 
5% significance 
level 
 Unnormalized Cointegrating Coefficients: 

DOP POP FDI GDP L M  
-0.001744  2.10E-06 -0.000315 -3.83E-08  8.62E-08  8.81E-08  
 0.065318  1.62E-05  9.93E-05 -3.61E-07  1.83E-07 -3.21E-05  
 0.020387  1.12E-06  0.000253 -1.66E-07 -2.19E-08 -4.59E-06  
 0.037863 -1.86E-05  6.88E-05  1.12E-07  6.44E-08  1.17E-05  
-0.000920  3.53E-06  0.000356 -1.53E-07  1.04E-07  1.28E-05  
-0.048146 -1.76E-06  0.000135  6.34E-08  4.03E-08  5.56E-06  

       Normalized 
Cointegrating 
Coefficients: 1 
Cointegrating 
Equation(s) 

DOP POP FDI GDP L M C 
 1.000000 -0.001205  0.180655  2.19E-05 -4.94E-05 -5.05E-05  182.0219 
  (0.00247)  (0.34539)  (4.9E-05)  (9.8E-05)  (0.00072)  
 Log likelihood -1421.959      

       Normalized 
Cointegrating 
Coefficients: 2 
Cointegrating 
Equation(s) 

DOP POP FDI GDP L M C 
 1.000000  0.000000  0.032078 -8.46E-07 -6.10E-06 -0.000416 -25.18656 
   (0.01429)  (9.7E-07)  (3.7E-06)  (0.00011)  
 0.000000  1.000000 -123.3038 -0.018913  0.035935 -0.303109 -171962.3 
   (55.3800)  (0.00375)  (0.01422)  (0.43290)  
 Log likelihood -1398.591      
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       Normalized 
Cointegrating 
Coefficients: 3 
Cointegrating 
Equation(s) 

DOP POP FDI GDP L M C 
 1.000000  0.000000  0.000000 -1.64E-05  1.49E-06  9.99E-05  40.68085 
    (2.4E-05)  (3.9E-06)  (0.00063)  
 0.000000  1.000000  0.000000  0.040819  0.006753 -2.285003 -425149.1 
    (0.09454)  (0.01517)  (2.43294)  
 0.000000  0.000000  1.000000  0.000484 -0.000237 -0.016073 -2053.358 
    (0.00083)  (0.00013)  (0.02137)  
 Log likelihood -1381.222      

       Normalized 
Cointegrating 
Coefficients: 4 
Cointegrating 
Equation(s) 

DOP POP FDI GDP L M C 
 1.000000  0.000000  0.000000  0.000000  3.18E-06 -0.000277 -20.56928 
     (1.1E-06)  (6.3E-05)  
 0.000000  1.000000  0.000000  0.000000  0.002552 -1.347291 -272560.5 
     (0.00417)  (0.23162)  
 0.000000  0.000000  1.000000  0.000000 -0.000287 -0.004945 -242.4928 
     (4.1E-05)  (0.00228)  
 0.000000  0.000000  0.000000  1.000000  0.102927 -22.97228 -3738152. 
     (0.33536)  (18.6071)  
 Log likelihood -1368.999      

       Normalized 
Cointegrating 
Coefficients: 5 
Cointegrating 
Equation(s) 

DOP POP FDI GDP L M C 
 1.000000  0.000000  0.000000  0.000000  0.000000 -0.000506 -14.33049 
      (0.00012)  
 0.000000  1.000000  0.000000  0.000000  0.000000 -1.531431 -267547.2 
      (0.31002)  
 0.000000  0.000000  1.000000  0.000000  0.000000  0.015732 -805.4194 
      (0.01116)  
 0.000000  0.000000  0.000000  1.000000  0.000000 -30.39967 -3535939. 
      (24.8315)  
 0.000000  0.000000  0.000000  0.000000  1.000000  72.16198 -1964634. 
      (40.4219)  
 Log likelihood -1364.925      
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GDPF ± 2 S.E.

Forecas t: GDPF

Ac tual: GDP

Forecas t sample: 1985 2010

Adjus ted sample: 1986 2010

Inc luded observations: 25

Root Mean Squared Error 1219081.

Mean Absolute Error     969458.9

Mean Abs . Percent Error 413.9208

Thei l Inequal i ty  Coeffic ient 0.097607

      Bias  Proportion      0.277310

      Variance Proportion 0.235521

      Covariance Proportion 0.487168
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