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 ثانياً: أسعار النفط والناتج الصناعى: الخلفية النظرية.
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 رابعاً: تحليل تطور أسعار النفط العالمية.
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 ناتج قطاع التصنيع فى مصرخامساً: تحليل تطور معدل نمو 
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 نفط على التصنيع فى مصرساً: قياس أثر التقلبات فى الأسعار العالمية للساد
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 سابعاً: الخلاصة والنتائج
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VAR

VAR Lag Order Selection Criteria 

 Lag LogL LR FPE AIC SC HQ 

       
0 -609.7312 NA   9.46e+11  47.44086  47.77958  47.53840 

1 -527.1218   114.3822*   8.24e+10*   44.85552*   47.56527*   45.63583* 

       
E-views. 9

VAR

VAR Stability Condition 

     Root Modulus 

   0.819295 - 0.124837i  0.828752 

 0.819295 + 0.124837i  0.828752 

 0.563624 - 0.199216i  0.597795 

 0.563624 + 0.199216i  0.597795 

 0.592794  0.592794 

-0.189748  0.189748 

-0.076957  0.076957 

   No root lies outside the unit circle. 

 VAR satisfies the stability condition. 

E-views. 9
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(ADF)

1%5%10%

OP  -4.458688*-3.699871-2.976263-2.627420 

L-3.298257***-4.339330-3.587527-3.229230

GFCFG-4.568154*-3.699871-2.976263-2.627420

GDPG-3.516340**-3.724070-2.986225-2.632604

TO-3.745375**-3.752946-2.998064 -2.638752

FDI -2.937285**-3.711457-2.981038-2.629906

MVAG -4.085627*-4.394309-3.612199-3.243079

E-

views. 9 

1%5%10%

(VDCs)

(MVAG)

Variance Decompositions of (MVAG)

Period OP L GFCFG GDPG TO FDI MVAG 

1 0.60634  0.771795 14.63867  22.95839  2.895282  1.528118  56.60161 

2 6.405852  0.685502  11.25843  26.91102  3.658580  3.560711  47.51991 

3 10.65176 0.979143 10.32792  26.38031  3.596651  5.309930  42.75429 

4 13.56926 1.510931  9.839681  25.27450  3.449893  5.897663  40.45807 

5 15.30426 2.106276  9.564016  24.53552  3.351824  5.851550  39.28655 

6 16.27298 2.618449  9.384083  24.08679  3.289151  5.750836  38.59772 

7 16.78806 2.980374  9.246071  23.75348  3.244851  5.820841  38.16632 

8 17.04931 3.193217  9.127871  23.45580  3.218905  6.040587  37.91431 

9 17.17289  3.293542  9.023674  23.18808  3.215254  6.316103  37.79046 

10 17.22418 3.324434  8.933776  22.96554  3.232695  6.572620  37.74676 

Cholesky Ordering: OP L GFCFG GDPG TO FDI MVAG   

VARE-views. 9 
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