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 أثر تكنولوجيا المعلومات والاتصالات على النمو الاقتصادي .2
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السلاسل الزمنية : الإطار النظري لتحليل بيانات  القسم الثالث
 المقطعية
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 Fixed Effects Model FEM
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: قياس أثر تكنولوجيا المعلومات والاتصالات على التجارة القسم الرابع
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LLC

Export -2.43050  -11.9654*** 

Fixtel 0.23937 -6.71084*** 

Mcell -0.25380 
-2.78924 *** 

Inter 7.91985 -2.11251** 

GDP 4.49213 -4.63547*** 

POP 4.59942 
***-6.96526 

Sec -1.30745 ***-3.19952 

EViews 10

LLC

I(1).  

IPS

Export -0.69230 -11.7418*** 

Fixtel 1.19980 -6.09661*** 

Mcell 4.71714 -2.68708*** 

Inter 12.5432 -1.51646* 

GDP 8.08367 -4.14079*** 

POP 10.4725 -4.74685*** 

Sec 2.39940 -4.99670*** 

EViews 10
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IPS

LLC

I(1).  

 

PRMFEM

REM

c 75.72528 

(1.635) 

*-136.1573 

 (-1.685614) 

0.2860440 

(0.287923) 

Fixtel 

12.63421*** 

 (3.451355) 

8.026782 

 (0.845891) 

2.477223 

 (0.349752) 

Mcell 

5.517145*** 

(5.995351) 

***4.670111 

 (6.238387) 

***5.062689 

 (6.875471) 

Inter 

-3.408702 

 (-1.131325) 

***-10.10284 

 (-4.378848) 

***-8.585306 

 (-3.784312) 

GDP 

5.90E-09*** 

 (10.07143) 

***1.65E-08 

 (11.21255) 

***1.39E-08 

 (11.75664) 

POP 

4.76E-06*** 

 (5.221107) 

4.45E-06 

 (1.239294) 

2.34E-06 

 (0.920407) 

Sec 

-1.485410 

 (-1.519199) 

***-4.586054 

 (-2.729483) 

***-5.051641 

 (-3.184782) 

R
2

 0.548161 0.834105 0.532716 

F ***60.15 ***74.37097 ***70.87169 

EViews 10
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PRM

FEMREM.

 

 F

PRM 

FEM

F F

 

Hausman Test

FEMREM

p-value 

Hauman test30.590116 0.0000 

EViews 10

 

Cross- Sectional Dependency Test 
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Breusch- Pagan LM 435.9949  

 

171 

 

0.6541 

Pesaran scaled LM 14.32928 0.5897 

Bias- corrected 

scaled LM 

13.82928 0.4659 

Pesaran CD 0.326208 0.7443 

EViews 10

 

Pedroni Cointegration Test
46



 

 

 

 2023إبريل ،  الثانيوالعشرون ، العدد  رابعد الالمجل

 

(within- dimension) 

Panel v- Statistic-2.1326070.0035

Panel rho- Statistic3.6007450.0098

Panel PP- Statistic-6.1167030.0000

Panel ADF- Statistic-4.1245580.0000

(between - dimension) 

Group rho-Statistic 5.287081 0.0010 

Group PP-Statistic -19.32953 0.0000 

Group ADF-Statistic -8.706755 0.0000 

EViews 10 

 

Dynamic Ordinary Least Squares D-OLS Panel

Panel D- OLS

VariableCoefficient Std.Error t-Statistic Prob 

Fixtel 3.656291 12.99094 0.281449 0.0386 

Mcell 3.815815 1.460676 2.612363 0.0096 

Inter 9.618955 3.899587 2.466660 0.0144 

GDP 2.54E-08 4.38E-09 5.796237 0.0000 

POP 7.88E-05 1.83E-05 4.301462 0.0000 

Sec -0.654964 2.438541 -0.268589 0.7885 

R-squared    0.944382 377.7733 Mean dependent var 

0.909809 Adjusted R-squared 570.7063 S.D. dependent var 

171.3937 S.E. of regression 6521427. Sum squared resid 

17468.24 Long-run variance  

EViews 10

Fixtel

Mcell
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 توصياتالنتائج والالقسم الخامس: 

D-OLS.
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