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Abstract :

The Economic data have gained great importance in the recent period
due to the importance of this type of studies and their impact on the
economic reality of countries and the volume of trade exchange related
to the analysis of several variables and the relationship between them
in light of the availability of data for time periods for those countries
that constitute Panel data. The research presents and defines Panel
data and the difference between them and each of the cross-sectional
data and the time series data. The research also presents the
advantages and disadvantages related to the use of Panel data and the
preference for using them over cross-sectional data and time series
data, and the advantages and difficulties of using Panel data in
Econometric studies, as well as presenting the models and statistical
methods used in estimating relationship parameters in the case of
using Panel data, and comparing the methods and models used in
Panel data in terms of the assumptions made by these models, and the
strengths and weaknesses associated with them, which helps to
understand The best way to apply to each study separately after the
information revolution and the availability of data among researchers,
and also in terms of The preference of using each model according to
certain assumptions related to the model and the data used, such as the
sample size and the length of the time series, then the research presents
an applied study on real data for one of the econometric phenomena
related to the change in the value of imports in US dollars in Egypt and
some African countries that are similar in economic conditions. Based
on the change in the exchange rate of the dollar in the local currency of
each country, as well as the standard prices of consumer goods for
each country, and determining the preference for using different
models according to the nature of the study data, then applying the
most appropriate model for the study data, extracting the results,
analyzing them, and commenting on them.

Keywords : Panel data - Longitudinal data - Individual effects - Fixed
effects models - Random effects models - Unobserved variance .
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oo g agaill waaill Jalaa dad 5ol 9 Bukia cipalall aes digine Bady g
e B32a J< (gaball jsaall (e gohalall Jad) GBIIA) Ble il Saaa Clpiia JW
L Adgd IS Aaldl) claall
F oW aldiul 5, Ogudly upd osbas) dad g naail) Jalae dad B2l
2 dY gisadd o i, uke Jo¥) zisalll Slie b cpadgail) cpm ADjlEall widal)
p culS Gua dlle dlanl dugina lgd SLAAY) slas) dad Gun Cuulia
F_ (0.85-0.549)/3 749
(1-0.85)/112
9 S0 paine (o Al Jid clypdal) of Jliel ddlgdial) il £ igad pladiuli-3
P gal) Ao Allaall 085, galall jsaal) (e galaall gall i ads Lgd
X g =9.25—0.254x,, +0.209x .,
Se: (5.99) (0.085) (0.02)
R2 =0.549 Wald=109.55 prop=0.000 RMSE=8.33
Ll ik o S IS ) GOl ad GBS ke ale dags
95 8 dojlaa sladl g jfasiy) clalaal Juadl 4uajp ddlas) dugina aga9 aa , ABLN
ShieY) b pagh g, Sl paine (0 Augaas i) of Ala B o) pigail) g
sk laiy , dopeadil) Clpsial) aa clyiall Baaldall e daadl cldl Bl ase
- dah duhal) Jae clyjdall claabin o Jadh paily pabdll of ALY sl g dgal
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9 Al Liginall andi Cfjsia @ity 8 OLS Aiuhay (anaail) Jlasiy) aladial -1
, Y Jaady) 5 Cimagl) Uad ACha Jaad Lleas ¥ @lld 081 5, adlipe aad Jales
2n ARl o O guadly (i pelian] dad DA o U pguun ABLEIS) (Saal) (e U g
- &liad) GhLIY) el g bl Aiada 5 ddghll bl z il

) il 7 dgal aladind) e DB A1) Jali g Uadl) (s LA (ialyd) die —2
5y daadl) bl ae Uadd) as Jalgyl Al il zigal cige (e dlliS,
Cils 13 g, hal sl agag dad wliy duall clajy gally dsagl) cpiall
- (Algdal) £ igaill aladin i) cpad Bpudall cpiiall Jadii ¥ Aaadl) cpilal

, oSl aaina ¢ s Clyiall OS5 Ladie lpdall 7 igaill aladin) Jadl) (a-3
Ungpiia 055 Y Cigm (Algdal) zagadll 08 Spiua o€ t g e N CilS o1 g
LAl e

plgw Cilill) ga Usdl) b)) gllas Allg ( GLS ) dduha (gabay Algdiall ¢ gaill —4
- Al Cpiial) pa ISy Gajll e Al ga XSy, duadada gl Auia
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