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Level First Different 
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BI 
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  ( Granger Causality test )

Granger Cause X”:B=0 “Y does not0 H

 

 

Pairwise Granger Causality Tests 

Date: 11/07/20   Time: 21:49 

Sample: 1980 2018  

Lags: 2   
    
    

 Null Hypothesis: Obs F-Statistic Prob.  
    
    

 BI does not Granger Cause PI  32  13.8481 0.00007 

 PI does not Granger Cause BI  5.72980 0.0084 
    
     

 

Pairwise Granger Causality Tests 

Date: 11/08/20   Time: 14:25 

Sample: 1 50  

Lags: 2   
    
    

 Null Hypothesis: Obs F-Statistic Prob.  
    
    

 BIPRO does not Granger Cause PIPRO  37  3.36063 0.0373 

 PIPRO does not Granger Cause BIPRO  1.03730 0.4660 
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 مخرجات النموذج القياسى 
 العلاقة بين الاستثمار العام فى البينة الاساسية والاستثمار والخاص  
Dependent Variable: PI_   

Method: Least Squares   

Date: 11/08/20   Time: 00:31   

Sample: 1980 2018   

Included observations: 39   
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

C 7.264218 0.892355 8.140504 0.0000 

BI_ 0.223725 0.064159 3.487033 0.0013 
     
     

R-squared 0.247346     Mean dependent var 10.14872 

Adjusted R-squared 0.227004     S.D. dependent var 2.377390 

S.E. of regression 2.090206     Akaike info criterion 4.362322 

Sum squared resid 161.6515     Schwarz criterion 4.447633 

Log likelihood -83.06529     Hannan-Quinn criter. 4.392931 

F-statistic 12.15940     Durbin-Watson stat 0.741373 

Prob(F-statistic) 0.001277    
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علاقة بين الاستثمار العام والخاص فى القطاعات الانتاجيةال  

Dependent Variable: PIPRO   

Method: Least Squares   

Date: 11/08/20   Time: 03:02   

Sample (adjusted): 1 39   

Included observations: 39 after adjustments  
     
     

Variable Coefficient Std. Error t-Statistic Prob.   
     
     

C 92138.68 12282.99 7.501324 0.0000 

BIPRO -0.924470 0.242301 -3.815384 0.0005 
     
     

R-squared 0.282350     Mean dependent var 47032.82 

Adjusted R-squared 0.262954     S.D. dependent var 24245.81 

S.E. of regression 20815.36     Akaike info criterion 22.77469 

Sum squared resid 1.60E+10     Schwarz criterion 22.86000 

Log likelihood -442.1065     Hannan-Quinn criter. 22.80530 

F-statistic 14.55716     Durbin-Watson stat 0.578888 

Prob(F-statistic) 0.000500    
     
     

 جذر الوحدة لبواقى الاستثمار للبينة الاساسية 
Null Hypothesis: D(E) has a unit root  

Exogenous: Constant   

Lag Length: 0 (Automatic - based on SIC, maxlag=1) 
     
     
   t-Statistic   Prob.* 
     
     

Augmented Dickey-Fuller test statistic -6.216995  0.0000 

Test critical values: 1% level  -3.621023  

 5% level  -2.943427  

 10% level  -2.610263  
     
     

*MacKinnon (1996) one-sided p-values.  

 جذر الوحدة لبواقى الاستثمار فى الانشطة الانتاجية 
Null Hypothesis: D(E1) has a unit root  

Exogenous: Constant   

Lag Length: 0 (Automatic - based on SIC, maxlag=1) 
     
     
   t-Statistic   Prob.* 
     
     

Augmented Dickey-Fuller test statistic -5.070563  0.0002 

Test critical values: 1% level  -3.621023  

 5% level  -2.943427  

 10% level  -2.610263  
     
     

*MacKinnon (1996) one-sided p-values.  
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