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(2016- 2003) Dhgin) Ao BN S zigad i il :Jg¥) Jgaad) -

Dependent Variable: LNCP

Method: Least Squares

Date28/12/19 Time: 12:05

Sample (adjusted): 2003 2016

Included observations: 15 after adjustments

Variable Coefficient  |Std. Error t-Statistic Prob.

C -2.446349 1.529967 -1.598956 0.1485

LNYD 1.278303 0.159673 8.005750 0.0000

LNZAKAT -0.131764 0.066475 -1.982170 0.0828
R-squared 0.955894 Mean dependent var] 15.41557
Adjusted R-squared 0.944868 S.D. dependent var]0.398924
S.E. of regression 0.093668 Akaike info criterion|-1.671117
Sum squared resid 0.070190 Schwarz criterion|-1.562600
Log likelihood 12.19114 Hannan-Quinn criter-1.739521
F-statistic 86.69156 Durbin-Watson sta} 1.865557

Prob(F-statistic) 0.000004
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Estimation Equation

LnCPt = 0 + f1LnYDt + f2Lnzakatt

Substitud coefficients

LnCPt = —2.44634911085 + 1.2783029134LnYDt — 0.131763764028Lnzakatt

(-1.598) (8.0057) (-1.981)
R2=0.956 N=11
F=86.69
R2=0.945 DW=1.895 prob=0.000004
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Apas (o) yudall yaiall Cua ¢0,956= R? waaill Jalaal Lgale Jeaniall Aadll o)
dla of e Ju b bl i) e deasill iyl e %95.6- aSaty 518531
A s Al dalse Ly %44 U Ll S @Dlgna )y sISH (g58 Lol
g, Ladl) an 6 diecaidll 5z 3galll

Hd LA +
HO: p0=61=2=0 padal) daayd
H1: O£ B1# B2 + 0 sabinal) dea el

I A5l F e 86.69 - sysally Asseendl) F 43lan sV 13 s
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ADle 29ag Je Ju ey il ol Y aaly juiie JBY) e angr 4l laalia
Aagina Al mhgaill diag Bywdall Gyuaiall g Al utell (o dugine dalad
Al dapa -3
A Bl Lad) -
sladdU 3 Jali ) Lad): 2 gaal

Dependent Variable: LNCP
Method: Least Squares
Date28/12/19 Time: 12:05
Sample (adjusted): 2003 2016
Included observations: 15 after adjustments
Variable Coefficient | Std. Error t-Statistic Prob.
C -2.446349 1.529967 -1.598956 0.1485
LNYD 1.278303 0.159673 8.005750 0.0000
LNZAKAT -0.131764 0.066475 -1.982170 0.0828
R-squared 0.955894 Mean dependent var] 15.41557
Adjusted R-squared 0.944868 S.D. dependent va0.398924
S.E. of regression 0.093668 Akaike info criterion|-1.671117
Sum squared resid 0.070190 Schwarz criterion|-1.562600
Log likelihood 12.19114 Hannan-Quinn criter]-1.739521
F-statistic 86.69156 Durbin-Watson staf 1.865557
Prob(F-statistic) 0.000004
Eviews 9

dpcajh Jais 45l€3 0.05 e 581 025 0.937055ka Joanll (e P-valu(X?) of s
celad¥) AN Jali V) (Sde dsmg pae (sl canall
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Heteroskedasticity Test: Breusch-Pagan-Godfrey
I
F-statistiq 0.180181 Prob. F(2,8) 0.8384
Obs*R-squared 0.474141 Prob. Chi-Square(2) 0.7889
Scaled explained S§ 0.237956 Prob. Chi-Square(2) 0.8878
Test Equation:
Dependent Variable: RESID?2
Method: Least Squares
Date: 28/12/19 Time: 15:57
Sample: 2003 2016
Included observations: 14
Variable Coefficient|Std. Error |t-Statistic |Prob.
C 0.060228 | 0.164690 | 0.365706 0.7241
LNYD -0.008753| 0.017188 | -0.509279 0.6243
LNZAKAT 0.004289 | 0.007156 | 0.599379 0.5655
R-squared 0.043104 Mean dependent var;,  0.006381
Adjusted R-squared-0.196120 S.D. dependent var;  0.009219
S.E. of regression 0.010083 Akaike info criterion -6.128987
Sum squared resid 0.000813 Schwarz criterion| -6.020470

Ay %5 xicddgaall o sl 25 0.474141 ols diswndl) P-valu(X?) of i
coslaall J<he e Pla Y z3sall o (6l caanll dua i Jiis 4

105



R offga ¥l allad (e 212300 3lyl dpaley Rulys Al J il

la normalité 4laiey) jLas) -

Senes: Residuals
Sample 2003 2016
Observations 14

Mean 5.33e-15
Median 0.010755
Maximum 0.257415
Minimum -0.305429
2 — C— Std. Dev 0.152988
’ Skewness  -0.097364

1 ’_ Kurtosis 2.730845

0 L ] | Jarque-Bera  0.064379
04 03 02 01 00 0.1 02 03 | Probability  0.968323

axall duca b Jiit %5 e ST g5 0.064379 55l Jarque Bera laa) o L
Mol i £358 z3sall g o) 6]
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