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Abstraci

The research contains two parts, theoretic& practice. The theoretical show hypothesis
and aims of the research, which is testing of income and consumption time series
stability in Iraq at (19862006—, has co—integration by using a correct model. The research
problem is how to testing the income time series function stability and how to resolve
spurions regression of the model estimation, in this part is analyzing of independent
variable (Income, The concept of time series and its stability, the autocorrelation
function and its specification and the concept of co—integration mathematical function,
In the practical parts the research indicate that (%64, 4, of the consumption changes is explained
by the income, (%35.6, is explained by the external variables within random variables
The important conclusion indicate that is necessary to testing the time series integration
before any estimating if we dont want to fail in the spurious regression problems.
Keywords %\ Co-Integration, Autocorrelation function, Engel- Granger method
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Mull Hypothesis: 51 has a unit root
Exogenous: Conetant, Linear Trend
08674 | -1.231555 Augmented Dickey-Fuller test statistic
4887883 1% level | Ted criical values:
-3.733200 5% level
-3.310340 10°% leveld
Prob. | t-Statighc | Std Emor | Coefficent Variable
02403 | 1031555 | 0338130 0416438 S1(-1)
08582 | -0.053838 | 0352263 | -0.018067 D(S1(-1))
00151 | 0100610 | 0284004 | 0.031241 D(S1(-2))
00297 | 2579748 | 0282002 | -0.730048 D(S1(-3))
01284 | -1684125 | 0374527  -0.630750 D(S1(4))
0A021 | -1.820417 | 10047043 | 13283433 c
00452 | 2304124 | 1185337, | 2Z77E11E @TREND{1288}
5136475, | Mean dependentvar | [.722485 R-squared
DOBETAS. S.0. dependent var 0537442 | Adusted R-squared
34 50247 Akaike info criterion BB00306. | S.E. of regression
34.04043 Schwarz criterion 416E+14 | Sum squared resid
3481078 |  Hannan-Quinn criter. | -260.8108 Log likefhood
1.087888 Durbin-Watson dat 3.004732 F-gtatichic
| 0.033478 Prob{F-giatistic)
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MNull Hypothesis: 51 has a unit rook
| Exogenous: Constant
Lag Length: 2 {Automatic - based on SIC, maxlag=4)
Prob. | tStatighic
| 00088 | 1.508a75 Augmented Dickey-Fuller test diatistic
3 BBETS1 1% level | Teet critical values:
-3.052160 5% lavel
-2 BBE5E3 10% level
Prob. | tStabislic | Std.Eror | Coefficient Variabie
01358 | 1508875 | 0131872 | 0.210847 S1(-1)
08350 | -0211732 | 0284848 | 0.0BO311 D{S1(-1))
04037 | 0865808 | 0277024 | -0.240573 DS1(-2))
| 0.0150 | -2.835136 | 0320871 | -D.B0BT14 D{S1{-3))
02674 | 1183021 | 2760064, | 3211057 C
| 5024334, |  Mean dependentvar | 0.430031 R-squared
97EE413. 5.D. dependent var 03068708 | Adjusted R-squared
34.00042 Akaike info criterion B121010. | S.E. of regression
35 14548 Schwarz criterion 7.84E+14 |  Sum squared resid
3402478 |  Hannan Quinn criter. 201 6536 Log likelihood
2 452760 Durbin-Watson tat 2 780570 F-eiatistic
| 0.078888 Prob{F-statishie)
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Mull Hypothesis: 51 has a unit root
| | Exopgenous: Mone
Lag Length: 0 {Automatic - based on SIC, maxlag=4)
Prob’ | t-Statihe |
08066 | 2670005 Augmented Dickey-Fuller teet dtatidtic
-2 BEST18 1% level | Tedt critical values:
-1.850071 5% level
-1.607458 10% leved
Prok. -Siatislic Sid. Error Coefficient ariable
00151 | 2670005 | 0.074700 | 0.199787 S1(-1)
4270844 kMean dependent var 0. 108220 R-sgquared
0140200, 5.0 dependent var 0106220 | Adjusied R-squarsd
3483264 Akaike info criterion BB4DESE. | S.E. of regression
3488243 | Schwarz criterion 142E+15 | Sum sguared resid
3484238 | Hannan-Quinn criter, -347.3264 | Log likelihood
16875438 Durhin-Watson stat
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Mull Hypothesis: D051} has a unit root
Exogenows: Constant, Linear Trend
Lag Length: 3 {Automatic - based on SIC, maxag=4)
Prob | tStatidtic | |
00183 | <4260140 Augmented Dickey-Fuller teet Siatistic
4667683 | 1%level | Teet crifical values:
3733200 5% level
3310348 | 10% level
Augmented Dickey-Fuller Test Equation
| Dependent Viariable: D(S1,2)
Method: Least Squares
Prob. | tStatific | Sid. Emor | Coeffcient Variable
00016 | 42898148 | 0714844 | -3.066073 D{S1{-1))
DOD7E | 2313082 | 05371 | 1.762345 DS1{-1).2)
OD00BE | 3411504 | 0458339 | 1.563825 DS1{-2).2)
00827 | 1.850105 | 0379101 | 0.704788 DS1{-2).2)
01780 | -1.445255 5320852 | -7802587. c
00136 | 2087425 | 4757957 | 1421404, @TREND{1885)
1225181. |  Mean dependent var 0.753505 R-squared
114685823 5.D. dependent var 0630257 | Adjudied R-squared
34 63321 Akaike info criterion 8073788, | S.E. of regression
3402203 Schwarz criterion 4.86E+14 | Sum squared resid
3464805 |  Hannan-Quinn criter. | -271.0857 Log Ekelihood
1.010526 Durbin-Watson gat B.112748 F-giatistic
0007566 ProbiF-statictic)

o gl 5 ot 8 B g (- ATV ) S B gl P i RS Adiaiat]] Al G (V) dgiadl g Lz
Al anll foss i giad ) s 13 9 (2)

H-: i=00 p=1
B e (5 0 (B o g1 Sl g A Al ) (s T g g S Y ALl g
il 2 el i & [jung-Box LS sl

o s Ll (31300 LS 1 A Bk 3 )l (B (SR B Aol i 30 Aol i ) i) L (gin il

-




The Scientific Journal of Cihan University — Sulaimanyia Vol. (2} Tssme (1)
ISSN 25207377 = (Online;, ISSN 25205102 Print;

g . June 2012
DOY ! hitp:/[dx . doi.org 1025098 121 .4

(A ) g2
A (o (SO | A Aol il 3130 LS 1 Al el
Comedogram of 52
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Mull Hypothesis: 51 has a unit oot
Exopenous: Constant, Linear Trend
Lag Length: 4 (Automatic - based on S1C, maxlag=4)
Prob.* i-Sitatistic
08888 | 1.203035 Augmented Dickey-Fuller test statistic
-4 BETEE3 1% level Test critical values:
-3.733200 % level
-3.310348 10% level
Augmenied Dickey-Fuller Teet Equation
Dependent Variable: D{51)
Method: Least Squares
Date: 0713112 Time: 2140
Sample (adjusted): 1881 2008
Included cbsenvations: 16 after adjustments
Prob. t-Statistic Sid. Error | Coefficient Variable
| 025687 | 1.203035 0.281538 0.333700 S1(-1)
0.0025 —4_ 144428 0403870 | -1.673B10 D{S1(-17)
0.0012 -4 G227 0488048 | -2.2563T72 DS 1(-2))
0.oo12 -4 B2BEES 0817542 | -2.BERE12 DS 1(-3))
01183 -1 721288 0857588 | -1.64E240 C{S1{-4))
00183 -2 B4JETE 1052431, | -2882773. c
0.0070 3 AT5805 137053.8 4TEI44 O ETREND(18E6)
' T18483.0 Mean dependent var 0.83199 R-squared
1127249, 5.0. dependent var 0.719938 Adjusied R-squared
2073518 | Akaike info criterion S0B4005 | SE ofregression
30.07314 Sichwiarz criterion A20E+12 Sum squared resid
20752440 Hannan-Cuinn crifer. -230.BE14 Log likelihood
1.810878 Durbin-Watson stat 7428120 I;-daﬁﬂjn:
0.004347 Probi{F-etatietic)
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Null Hypothesis: D(S1) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 4 (Automatic - based on SIC, maxlag=4)
Prob® | t-Stafisfic | |
D2808 | -2.504540 Augmented Dickey-Fuller teet diatistic
4728283 1% level | Test criical values:
3750743 5% level
-3.324078 10% level
Augmented Dickey-Fuller Test Equation
Degendent Variable: D{S1.2)
Method: Least Squares
Date: 07/31112 Time: 21:43
Prob. | tStatiic | Std. Emor | Coefficient Variable
DO310 | -2504540 | 2648073 | -6.872368 D(S1(-1))
D021 | 18245721 | 2442180 | 4.507562 D(S1(-1).2)
D2531 | 1231541 | 2083406 | 2541180 D(S1(-2).2)
08784 | 0026830 | 1504014 | -0.040078 D(S1(-3)2)
D2004 | -1.305280 | 0754377 | -1.052550 D(S1(-4).2)
D0444 | 2381875 | 1401372 | -3337842. c
D027 | 2814180 | 1774127 | 4092757 | @TREND(1988)
1765861 |  Mean dependentvar | 0.830751 R-squared
1448500. |  S.D. dependent var D.ETBE13 | Adjusted R-squared
2040430 |  Akaike info criterion 5042844 | SE. of regression
2073482 Schwarz eriterion 203E+12 | Sum squared resid
2040087 |  Hannan-Quinn criter. | -213.5320 Log likelihood
1854158 Durbin-Watson gat 17.62072 F-statistic
| 0.000308 ProbiF-elatistic)
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	azh64.pdf (p.1)
	azh65.pdf (p.2)
	azh66.pdf (p.3)
	azh67.pdf (p.4)
	azh68.pdf (p.5)
	azh69.pdf (p.6)
	azh70.pdf (p.7)
	azh71.pdf (p.8)
	azh72.pdf (p.9)
	azh73.pdf (p.10)
	azh74.pdf (p.11)
	azh75.pdf (p.12)
	azh76.pdf (p.13)
	azh77.pdf (p.14)
	azh78.pdf (p.15)
	azh79.pdf (p.16)
	azh80.pdf (p.17)
	azh81.pdf (p.18)
	azh82.pdf (p.19)
	azh83.pdf (p.20)
	azh84.pdf (p.21)
	azh85.pdf (p.22)
	azh86.pdf (p.23)
	azh87.pdf (p.24)
	azh88.pdf (p.25)

