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(1) p8) Jgaa
2018-2005 laa}l glaall Filillg dyilagul drelyyll Cilyaball

Ul ol sl Loy olyslall Sy
96611,5 889,28 2005
106527,0 712,73 2006
119837,3 534,29 2007
135511,7 687,73 2008
139387,5 555,35 2009
160646,5 595,96 2010
182151,3 1025,0 2011
222547,9 1254,93 2012
304116,7 413,308 2013
447998,2 3823,67 2014
505760,7 7513,88 2015
605408,6 7513,06 2016
667680,0 9067,10 2017
823938,5 10355,73 2018
elas N1 5,1) = £2005-2018 o alazz s a5 6551 Ologud) el yoall
(1) iy Ji

@lloadl @laall gilillg dyilagaull drclyll Cilyalall
@2018-2005 (30 5yia1l JMA
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Jed) e 5 @/010 ele P Jos gjj.a 130,8 ;= 11 :2005
N 3 2} P Gy o 5353 72 52 o) Gy a1 553 50 52 e

1l yud) Z D90 ool -3
Specification Model ;7 35o)| o g :1-3
:3YE 7 Rl gz 3gel s il 10 5 50 & dslasYl
AGR:B0+B 1 GUP+U
>

() ) )30l ol pslall = AGR
(Yl ) Q¥ sl = GUP

W = By
Ssball 3 el jlade iy @Al ol Ll ez = By
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Lol lplall op Lalsl BMe sy Lol & kool a8y
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(2) p8) Jgaa

dlw bl jly8Tlg HgSuu jLiAl
Variable | ADF Test Statistic 5% Critical Value Level
AGR 14.59408 3.1222 (Level)
GDP 5.399751 3.1801 (2"

(E.views) G»Uﬁ gues C;\w - Lyl Ul e yaall

(AGR) £ills (ADF) jLzs) 3 0f (2) o35 Jsad) oo Lol

/5 Lgine s aie Tyl 28l e ST (25 «(14,59408) il

BN L) o el iy el 3 s B «(3,1222) (g5l

Lidb (ADF) jlas) &34 (Level) (gl sie (AGR) pacd) ) all

TR SUPR WO | I ST 2, «(5,399751) sl (GDP)

Jendl i) iy pandl o5 a5 150 (3,1801) (g5lud 5 &y
(27) 1) 3,200 3 (GDP) il )zl 3l

() ndy g2
(Co integration Regression Durbin Waston) :¢lyisitall JolSill jLiiAl

Variable Likelihood Ratio 5% Percent Critical Value
AGR 26,143 15,41
GDP 2,6428 3,76

(E.views) s » Jul& 7 = L, ll S o 2yl

cals Lely3) olslall (LR) eVl ol £ 203 of Ll
(LR) e 08 23 203 Wl (15,41) 75 e ST 254(26,143)
O g L d3,76) 75 o &1 (25 d2,6428) il ol sl il
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ity pe G gl 3sedl i Jreyy plae Bl Gl G
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Estimation Equation :z3ge)| .85 :2-3

(4) p8) Jgaa
Zigaill )adall dlaleall

Dependent Variable: AGR(-1)

Method: Least Squares

Date: 03/24/08 Time: 05:21

Sample(adjusted): 2005 2018

Included observations: 20 after adjusting endpoints

Variable Coefficient Std. Error  t-Statistic ~ Prob.

C 84,79915 2,335695  3,228353  0,0047
GDP(-2) 68,51921 1,559611  6,252793  0,0002
R-squared 0,834749  Mean dependent var 10,96045
Adjusted R-squared  0,787235  S.D. dependent var 1,312618
S.E. of regression 3,571938  Akaike info criterion 16,19176
Sum squared resid 10,32014  Schwarz criterion 16,29133
Log likelihood -159,9176  F-statistic 39,09742
Durbin-Watson stat  1,703428  Prob (F-statistic) 0,000007

(E.views) GA\\:}J.E Lyl L C;LJ s yall

7 Al el e U das e,
AGR=B(+B,GUP+U
GDP+UAGR=84.799+68.51921
R’D.W=1,70 0,83
:CSJ.‘J\ ﬁ.ﬁ.ﬁ Z.L>-J.A :3-3
o onie aalamiV) Ayl jlal By ol paddl euds 1-3-3
sz ) Ll ol pball Jagre i (Bp) ol of «(4) Jyad)
OF Jodoell gl e oDy 3pmsll (3 85,5301 ol pial) O3s ol gy
Gohate Gollay Lo pa5 hamge 403 (25 «(84,799) (55L3 (By) wolel) 43
oalass Yl & ae)
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() pd) Jgaa
Oaleill oAl
White Heteroskedasticity Test:

F-statistic 0,936055  Probability 0,064661
Obs*R-squared 1,084476  Probability 0,058642
Test Equation:

Dependent Variable: RESID"2
Method: Least Squares

Date: 03/24/08 Time: 05:23
Sample: 2005 2018

Included observations: 20

Variable Coefficient Std. Error  t-Statistic ~ Prob.

C 302572,9 1218688 0,248278  0,8069
GDP(-2) 107943,2 808925,6  0,133440  0,8954
GDP(-2)"2 8128,314 120586,7 -0,067406 0,9470
R-squared 0,704224  Mean dependent var 516008,2
Adjusted R-squared  -0,712926 S.D. dependent var 979769,1
S.E. of regression 1033611  Akaike info criterion 30,67250
Sum squared resid 1,82E+13  Schwarz criterion 30,82186
Log likelihood -303,7250  F-statistic 0,036055
Durbin-Watson stat  1,393073  Prob (F-statistic) 0,064661
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@G>t

I II @im ..I I II JI .o oo I9 O S JI... 3 I
PP Test Statistic -5,399751 1% Critical Value* -4,2207
5% Critical Value -3,1801
10% Critical Value -2,7349
Lag truncation for Bartlett kernel: 2 (Newey-West suggests: 2)
Residual variance with no correction 1,44E+09
Residual variance with correction 1,22E+09

Phillips-Perron Test Equation

Dependent Variable: D (GDP,3)

Method: Least Squares

Date: 03/24/08 Time: 04:03

Sample (adjusted): 2008 2018

Included observations: 11 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.

D (GDP(-1), 2) -1,695358 0,324917 -5,217826 0,0006

C 16308,02 12761,92 1,277866 0,2333

R-squared 0,751558 Mean dependent var 8256,000

Adjusted R-squared 0,723953 S.D. dependent var 79969.10

S.E. of regression 42015,91 Akaike info criterion 24,29245

Sum squared resid 1,59E+10 Schwarz criterion 24,36479

Log likelihood -131,6085 F-statistic 27,22570

Durbin-Watson stat 1,742178 Prob (F-statistic) 0,000551

dvclhll Cilgabiall Elwlinll jlsTwlg oS jLiiAl

PP Test Statistic -14,59408 1% Critical Value* -4,0681
5% Critical Value -3,1222
10% Critical Value -2,7042

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

Lag truncation for Bartlett kernel: 2 (Newey-West suggests: 2)

Residual variance with no correction 12356936

Residual variance with correction 29484027

Phillips-Perron Test Equation

Dependent Variable: D(AGR)

Method: Least Squares

Date: 03/24/08 Time: 04:04

Sample(adjusted): 2006 2018

Included observations: 13 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic Prob.
AGR(-1) -1,018716 0,045966 -22,16222 0,0000
C 3856,711 1150,189 3,353112 0,0064
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R-squared 0,978095 Mean dependent var -6044,021
Adjusted R-squared 0,976103 S.D. dependent var 24720,82
S.E. of regression 3821,472 Akaike info criterion 19,47530
Sum squared resid 1,61E+08 Schwarz criterion 19,56221
Log likelihood -124,5894 F-statistic 491,1638
Durbin-Watson stat 0,185097 Prob (F-statistic) 0,000000
‘ﬂ oo oo II Jauill JI..O. I
Date: 03/24/08 Time: 04:06
Sample: 2005 2018
Included observations: 12
Test assumption: Linear
deterministic trend in the data
Series: AGR GDP
Lags interval: 1 to 1
Likelihood 5 Percent 1 Percent Hypothesized
Eigenvalue Ratio Critical Value Critical Value  No. of CE(s)
0,858915 26,14350 15,41 20,04 None **
0,197669 2,642810 3,76 6,65 At most 1

*(**) denotes rejection of the
hypothesis at 5%(1%)
significance level
L.R. test indicates 1
cointegrating equation(s) at 5%
significance level

Unnormalized Cointegrating Coefficients:

AGR GDP
-0,000441 6,86E-06
-0,000212 5,76E-06

Normalized Cointegrating
Coefficients: 1 Cointegrating

Equation(s)
AGR GDP C
1,000000 -0,015558 1545,953
(0,00065)
Log likelihood -231,3841
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