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1- Dutta and Ahmad
2- Real Import

3- Foriegn Price Index
4-Tariff Rate (TRF)
5- Tang
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2- Turk Can
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1- Mekhija

2- Kim

3- Williamson

4- Level of International Trade (LIT)

5- Integration of International Trade (IIT)
6-Moran
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1-Grossman and Helpman
2-Dutta and Ahmad, 2001.

3- Tang

4- Vector Auto Regressive (VAR)
5- Aydin, Ciplak and Yucel, 2004.
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1- Guisan
2- Steger and Bretschger, 2005 .

3-The Organization of Islamic Cooperation (OIC)
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LnMIC = f(LnYd,LnLITt LnlT; LnTRF, LnPMD) (4)
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1-Stationary
2-Non-Stationary
3-N.G-Perron

4- Bartlett test

5- Parzen test

Db anl e 5 3T 4 it adllls ) =6
http://www.Eviews/Time Series Regression/Unit Root Test/NP




$ubals! dawu 93 g audi y (5L A 9530 it § 53 = sole doliliad /114

L pie Lk e jio 43 LOT 3 5 T o Cowsa (1989) 05 ekt
52 03057 ol gl S n 0505 H(GLS) 4l s oy o il 255 ol

Tl ok 1513 I 53 S sla e 6l 2 o Il

andllan 3550 6 SN sl uiso o 61 (NP) 89 5 - (7 - 0 3 303T 5.3 Jgur

MPT MSB MZ ¢ MZ,,
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1- Phillips-Perron
2- Generalized Least Squares (GLS)
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RGDPW = 0. 24*GM2 - 0. 13*EIN + 0. 24*GG- 0. 48*AR (3)
) (5. 23) (2.19)  (4.99)  (3.7)
R? =0.64,R? =0.67, DW = 2.06
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Breusch-Godfrey Serial Correlation LM Test:

0. 448580 Probability 0.903733 F-statistic
0. 400036 Probability 2.945934 Obs*R-quared
White Heteroskedasticity Test:

0. 595803 Probability 0.773433 F-statistic
0. 556243 Probability 4.903541 Obs*R-squared
ARCH Test:

0. 683109 Probability 0.502187 F-statistic
0. 658457 Probability 1.604117 Obs*R-squared
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PP Test Statistic -6. 808400 -3.5889 | 1% Critical Value*
-2.9303 | 5% Critical Value

-2.6030 | 10% Critical Value
*MacKinnon critical values for rejection of hypothesis of a unit root
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RGDPW = C (1)*GM2 + C (2)*GG + C (3)*DUNEG + C (4)*DUM65
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RGDPW = 0. 263*GM2 + 0. 322*GG - 5. 52*DUNEG - 5. 61*DUMBG?5 - 0. 688*AR (2)

(t) (6. 49) (9.38) (-3.79) (-3. 05) (-3. 38)
R2=0.48,R? =053 DW =1.92
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PP Test Statistic -6. 739981 -3.5850 | 1% Critical Value*
-2.9286 | 5% Critical Value

-2.6021 | 10% Critical Value
*MacKinnon critical values for rejection of hypothesis of a unit root
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RGDPW = GG + GM2 + DUBOO + 1 s, s S
RGDPW = GG + GM2 + DUREC + ¢ 5, ¢ Xl

935S 500553 03l 0L 6l giles Laze DUBOO s DUREC 66 Ly, s
33 o ol adlu ple 5K 1y 558, sadle ¢l DUREC jldis .ol Gis,
585 Hlie Gy sdle 51, DUBOO ldis s j cpad 40 5.l 0l ap §
| G 43 015 0 VU sla S 51 o LS o Sl i e ol L
(4) s 72 40 OLS iy, 0 Gy OVslan mades il sls )5 05057 3500
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GG 0/257 4/91 0/265 4149
GM2 0/086 2/49 0/201 4/59
DUBOO 4142 3/73 - -
DUREC - - -2/68 -2/32
MA (1) 0/309 2/11 0/344 2/39
R2 0/68 0/62

2 0/65 0/59
D-W 2/06 2/02
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ARCH Test:

0.796781 Probability 0.067123 F-statistic
0.791239 Probability 0. 070067 Obs*R-squared
Breusch-Godfrey Serial Correlation LM Test:

0. 565364 Probability 0.578293 F-statistic
0. 553887 Probability 1.181590 Obs*R-squared

G525 S5 (Sl oy 4k 35 pke 31 (ST ke slaoile Sl oLL 0 ge5T

i e e o pane o Sde didy Jslas abaly oias LA 1A g 0o

PP Test Statistic | -7.066922 -3.5778 1% Critical Value*
-2. 9256 5% Critical Value
-2. 6005 10% Critical Value

*MacKinnon critical values for rejection of hypothesis of a unit root
& Z - . . . r . .'
Sl Sl a byl Sien 55 5 ibly Sluenl ¢ Scan a0 4T

0 & . . é
T o 4‘.’.‘)‘)‘.’.))3).‘:"3;)&}&“
Breusch-Godfrey Serial Correlation LM Test:

0.633681 Probability 0.461324 F-statistic
0. 981821 Probability 0. 036693 Obs*R-squared
ARCH Test:

0. 719250 Probability 0.130883 F-statistic
0.711860 Probability 0.136426 Obs*R-squared

White Heteroskedasticity Test:
0.873073 Probability 0. 359580 F-statistic

0. 852672 Probability 1.974428 Obs*R-squared
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PP Test Statistic | -7.491608 -3.5778 1% Critical Value*
-2. 9256 5% Critical Value
-2. 6005 10% Critical Value

*MacKinnon critical values for rejection of hypothesis of a unit root
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RGDPW = C (1)*GG + C (2)*BOOGM2 + C (3)*RECGM2 + n
S LSS etias Olis s 5 4 BOOGM; s RECGMy (sls ine 0T )5 oS
B335 505501 Ja cLalS DI LOT Col b 5035 Fay 5555 5 0l
QT)JASJ_&JJ)TJ_:GMM J})A_:Djjhﬂ Lg}is\...u::u.n QL&J &Jm‘ .L&)).:
ol a:))T&S):yJ@\:}.@\aM a;)&)&\ﬁ@é)&‘jAR (2)

)
RGDPW = 0. 31*GG + 0. 21*BOOGM2 + 0. 091*RECGM2 - 0. 29AR (2)
® (6. 65) (5. 46) (3. 29) (2. 03)

R?=0.62,R* =0.65,DW =1.83
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Wald Test: Equation: EQ10
Null Hypothesis: C(2)=C(3)

0.014200 Probability 6. 560911 F-statistic
0.010424 Probability 6.560911 Chi-square
White Heteroskedasticity Test:

0.724734 Probability 0. 604818 F-statistic
0. 687126 Probability 3.922774 Obs*R-squared
ARCH Test:

0.698204 Probability 0.152328 F-statistic
0. 690354 Probability 0. 158703 Obs*R-squared

WQMMJJ&S@‘)aMJQL&)b‘)AQ)J?)C..\&)‘L;BPP Q}AJT

PP Test Statistic | -5.989798 -3. 5850 1% Critical Value*
-2. 9286 5% Critical Value
-2. 6021 10% Critical Value

*MacKinnon critical values for rejection of hypothesis of a unit root
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@3l 35 50555 6l o 5loms ;520 BUBOO 5 Jo Ctie 5 ite claaslSS
03) a3 OLS 35, 5l eslanwl U § 48 e dd o0ls Tl Sote PLN -1 F
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RGDPW = C (1)*GG + C (2)*DUBOO + C (3)* SHNEG + C (4)*SHPOS +

RGDPW = 0. 36*GG + 4. 47*DUBOO - 0. 294*SHNEG + 0. 292*SHPOS - 0. 7*MA (2)
0 (13.7) (5. 66) (-2.87) (2. 81) (-5. 56)

R®=0.66,R* =0.69,DW =1.84
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Breusch-Godfrey Serial Correlation LM Test:
0. 443942 Probability 0. 828772 F-statistic

0. 450445 Probability 1.595038 Obs*R-squared

White Heteroskedasticity Test:

0. 136868 Probability 1.702754 F-statistic
0.138538 Probability 11.00185 Obs*R-squared
PP Test Statistic | -6.242233 -3.5778 1% Critical Value*
-2.9256 5% Critical Value
-2.6005 10% Critical Value
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