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1984 6066.06 5499.90 6.13
1985 542483 5717.00 6.13
1986 3269.36 6736.60 6.13
1987 3953.52 8316.70 6.13
1988 4396.60 9848.00 6.13
1989 5840.53 11868.20 6.13
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1993 128.42 86430.00 6.50
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2000 897.55 1728006 1.35
2001 1456.55 2159089 1.35
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Date: 02/24/13 Time: 20:16
Sample: 1984 2001
Included observations: 17

Autocorrelation Partial Correlation AC PAC Q-Stat Prob
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Unrestricted Cointegration Rank Test (Trace
0.05 Y Hypothesized
Prob.** Critical Value Eigenvalue No. of CE(s)
0.0106 29.79707 25.28223 0.767287 None *
0.0091 15.49471 17.95506 0.469609 At most 1
0.0287 3.841466 4.808798 0.106894 At most 2
Trace test indicates 1 cointegrating egn(s) at the 0.05 leve
* denotes rejection of the hypothesis at the 0.05 leve
| **MacKinnon-Haug-Michelis (1999) p-valueg
Unrestricted Cointegration Rank Test (Maximum Eigenvalue)
0.05 (sadaal) daysl) Hypothesized
Prob.** Critical Value Eigenvalue No. of CE(s)
0.0242 21.13162 20.32717 0.767287 None *
0.2025 14.26460 10.14626 0.469609 At most 1
0.1787 3.841466 1.808798 0.106894 At most 2
Max-eigenvalue test indicates 1 cointegrating eqn(s) at the 0.05 leve
* denotes rejection of the hypothesis at the 0.05 leve
**MacKinnon-Haug-Michelis (1999) p-values
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7.043445 Mean dependent var 0.574379 R-squared
1.270279 S.D. dependent var 0.517630 Adjusted R-squared
2.738319 Akaike info criterion 0.882245 S.E. of regression
2.886714 Schwarz criterion 11.67535 Sum squared resid
2.758780 Hannan-Quinn criter. -21.64487 Log likelihood
0.727114 Durbin-Watson stat 10.12131 F-statistic
0.001651 Prob(F-statistic)
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obs Actual Fitted Residual Residual Plot
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Dependent Variable: D(Q2)
Method: Least Squares
Date: 02/24/13 Time: 21:45
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Included observations: 14 after adjustments
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Stabilizing effect of the time series to estimate the function of
investment in Iraq Submitted

Assis.Professor Ahmed S.Mohammed

Abstract

It is known, for example, that the t-statistic tables are designed primarily to deal with the
results of the regression that uses static chains. This has been the former treats .assumption
until the mid-seventies, where researchers are conducting studies applied without taking into
account the characteristics of the time series used by an appreciation, was to accept the results
of these tests and Bmanueh delivery capabilities based on the application of the theory of
statistical inference on these estimators. But the scientists Granger and Newbold 1974
generate random time series is static Stationary Non (specifically conduct random strings)
using simulation method these chains do not express any unknown variable and then
considered these independent chains. They then conducted a large number of regression
estimates using these . The researchers thus reach to an important result and that serious
estimators and statistical tests that result from time-series regressions used is still considered
the results of improper or false decline spurious regressions cannot be reassuring to the results
of statistical inference on its resources. The form of this research a starting point for new
research in the field of sleep test series, cast doubt on the results of all previous standard tests
used the time series properties did not take into account the time-series before appreciation.
Then came all of Engel and Granger 1987 to decide that in the case of single or sole exception
are results of the assessment is fake and can apply the rules of statistical inference in the case
estimate slope using two strings is, which is that leftover estimate regression equation be
static, and say then that the two strings of two integration Even Co-Integration.). And on this
basis was used standard methods to test stability of the time series of the variables used to
estimate the function of investment in Irag and then test their conformity to the integration of
the joint in order to reach the best model for this function, which reflects the reality of
investment in Iraq for the period (1982-2000)
Keywords \ Co-Integration, Johanson method
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