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1 Tlker Polatoglu and others, op cit, p16.
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Efficacy against COVID-19 in Older People, vaccine research, Pasteur Institute of Iran,2021Vol. 8 No. 2,p2.
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! Guangyu Lu And Others, COVID-19 In Germany And China: Mitigation Versus Elimination Strategy, GLOBAL
Health Action, Vol 14, pp 1-11. 2021, pp 5.

2 Marcelo T. LaFleur, Country experiences of COVID-19: The Case of Germany, 2021, p 2, Accessed on:
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1 Jenkins Hatice Pehlivan and Katircioglu Salih Turan, The Bounds Test Approach for Cointegration and Causality
between Financial Development, International Trade and Economic Growth: The Case of Cyprus, Journal Applied
Economics, vol 42, n°14, pp 1699-1707, 2010, p1703.

2Wu Hung-Ming, The Impact of Energy Consumption and Financial Development on Economic Growth in the
United States: An ARDL Bounds Testing Approac, Journal of Business & Economic Policy,center for promoting
Ideas, vol 2, n? 3, pp 179-186, 2015 ,p 181.

3 Belloumi Mounir, The relationship between Trade, FDI and Economic growth in Tunisia: An application of
autoregressive distributed lag model, Economic Systems, vol 32, n? 2, pp 269-287, 2014, p279.
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2 Belloumi Mounir and Alshehry Atef Saad, Sustainable Energy Development in Saudi Arabia, Journal

Sustainability, vol 7,n 5, pp 5153-5170, 2015, pp5159-5160.

3 Joshi Pooja and Giri Arun Kumar, Fiscal Deficits and Stock Prices in India: Empirical Evidence, International

Journal of financial studies, vol 3, n2 5, pp 394-410, 2015, p 404.
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2 Michael Parkin, Microeconomics, Eleventh Edition, Pearson Education, USA, 2014, pp 94-95.
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F-Bounds Test Mull Hypothesis: Mo levels relationship

Test Statistic Value Signif. I{0)] (1)
Asymptotic: n=1000

F-statistic 13.24732 10% 22 3.09

k 4 5% 2.56 3.49

2.5% 2.88 3.87

1% 3.29 437
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ECM Regression
Case 2: Restricted Constant and Mo Trend

Variable Coeflicient Std. Error t-Statistic Prob.
D{LN_GDP(-1}) 0.944894 0.046898 20.14769 0.0000
D{LN_LEB) 7.700596 0.361416 21.30677 0.0000
D{LN_EXP) 0.389152 0.048125 8.086291 0.0002
D{LN_IMP) -0.259656 0.032022  -8.108791 0.0002
CointEq(-1)* -0.680547 0.056376 -12.07148 0.0000
R-squared 0.985600 Mean dependentvar 0.036297
Adjusted R-squared 0.980363 3=.D. dependentvar 0.029389
S.E. of regression 0.004118 Akaike info criterion -7.896441
Sum squared resid 0.000187 Schwarz criterion -7.655007
Log likelinood 68.17152 Hannan-Quinn criter. -7.884077
Durbin-Watson stat 2131163

Levels Equation
Case 2: Restricted Constant and Mo Trend

Variable Coefficient Std. Error t-Statistic Frob.
LMN_GFCF 0.065589 0.026643 2451745 0.0490
LM_LEB 16.11178 1.335171 1206721 0.0000
LM_EXP 1.328972 0.146412 9.076960 0.0001
LM_IMP -0.916144 0.1044286 8772132 0.0001
C -57.85872 5501069 -10.51772 0.0000

EC =LMN_GDP - (0.0656*LN_GFCF + 16 1118*LMN_LEB + 1.3290*LMN_EXP
-0.9161*LMN_IMP - 57.8587)
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ECT,_, = (Ln PIB),_; — (Ln PIB);_; .....(3) ol e

Lyed Y1 ash B 2358 s Ll
(LmB) = 0.06(Ln GFCF ); + 16.11(Ln LEB), + 1.32(Ln EXP ), —

0. 91(Ln IMP), — 57.85 .. e e (4)
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ECT,_; = (Ln PIB),_, — (0.06(Ln GFCF ),_; + 16.11(Ln LEB),_; + 1.32(Ln EXP),_,
_0.91(Ln IMP)t—l - 57.85)
=> ECT,_; = (Ln PIB),_; — 0.06(Ln GFCF ),_; — 16.11(Ln LEB),_; —
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ECM Regression
Case 2 Restricted Constant and Mo Trend

Wariable Coefficient Std. Error t-Statistic Prob.
D(MR{-1)) -0.214483 0176800 -1.213135 0.2597
D(MR{-2}) 0131182 0.066521 1.972048 0.0841
D(MR{-3)) -0.032952 0.043677  -0.754460 0.4722
D(PV) -0.105980 0.006437  -16.46338 0.0000
D(FV) -0.028488 0.003624  -7.861373 0.0000
CointEg(-1)* -0.435265 0.071984  -5.045651 0.0003
R-zquared 0988338 Mean dependentvar -0.016749
Adjusted R-squared 0983037 S.D. dependentwvar 0.033958
S.E. of regression 0.004423 Akaike info criterion -7.733533
Sum squared resid 0.000215 Schwarz criterion -7.438458
Log likelihood 71.73503 Hannan-Quinn criter. -7.704302

Durbin-Watson stat 2273777

Levels Equation
Case 2: Restricted Constant and Mo Trend

Variable Coefficient Std. Errar t-Statistic Prob.

Py -0.385395 0110026 -3.502758  0.0080
Fv -0.139913  0.028012  -4.994737  0.00M
C 1318927 2629066  5.016716  0.0010
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Har 0,024479852 0009955559 0016900024 1,009988237 0,025555693 0012663756

F ] 0, 000906529 0, 000370588 0000623116 0056996597 1000544585 0001454463

.;.,‘__;i‘-- 0009075837 0005614129 0004111307 0005135695 0009824514 1.001457 564
I\«I.ii._.lﬂ-i._.ﬂ.idn__fb;.'--lr.._-_i_, 1.085457917 1,12247353458 1,11719605 1,455048248 1.048613736 1,227105828

Excel gty e slaxeVU ol slasl -yl

(SepY 5¥50L) 2021 ale IO Ogladl Ll Joss 13yl Bl SHalakl Bginas :(11-6) el

A o Lot Jus = =y

Ayt o 0045214402 0,058145776 0.515813867 0, 0005351255 005218548
sl 0, 006905652 o 0,016418%356 001766564 o 0,012025451
Atemdi 0032728972 006825854 o 0,041305015 0025588927 0,07 22386356
Das 00141214585 000545396357 0,020175901 o 0,02681958 0,017554145
F 0, 0098636356 0000171778 0001451554 0013580947 o 0070956346

.;...u;ﬂ- 0001617672 0001677699 00024754 0002021477 0004843563 o
Al Bpatall LN Cadal ladlgy 0063237463 0, 124302433 0098703407 0. 390194946 0033633363 0224982053

2021 ple udt Jad 2l lsylsh Jgitag Excel oy e slezeVU el slael -yl
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Ui

YeL) 2021 ale I el Jgs ) 3ylonal] IS RIS A1 Laylg)y Bgduae :(12—-6) oll

(éjz‘ﬂ\

g e Lt Jas = Sy

Ayt 1,007311977 0,055855356 006616377 0,52211%91%9 0,010852231 0, 064456505

el 0007814316 1,001707988 0,017 360045 00209232835 0001043218 0,014152777

ERCPEL 00534506954 0,0707 336035 1004431052 0054135554 0,025543682 0077977374

Dar 0,015271959 0007728354 0,021410752 1,006258207 0027606897 0022040476

F 0010321569 0001072647 0, :02630597 0016935717 100087 600 0,072097048

.-_.,‘__;ﬂ-- 0, 001803924 00019671035 0, 002678959 0, 002808042 0005086037 1000721962

D 350 Talal ol balgy 1077036739 1,13916603 1,114735212 1423180702 1,071008153 1.23142594

Excel gty e slaxeVU eoUl slasl : yiall

Gd) Blndl Slgiaas 0 Lede Jsad) @ mldl Ogladl g Jo Aol Gl §)lnd) wlsiial Gl 1db e
20195 2018 alseD 3,2l didl Boio e olall dmsl) 3,2l (3LaBV) 3l 35S Syt e 33505l iy al)
W L) e A 2020,

https://www.amf.org.ae/ar/publications/reports/joint-arab-economic-reports

o2 Jgs oislasy (V) ks cilalesy (ED) bl LY (gylond) ol i1 Ot pige (136 ) 3ol
(&Y :3umg1) 20215 20205 2019 alge¥ IS 2eddt Oglad)

‘ 2021 H 2020 H 2019 ‘
(V) (ED (Vi) (ED (V) (ED

| 084618903 || 0,96646683 || 084182824 || 0,94495731 || 084102912 || 0,95784963 | capwi |
| 067866078 || 116470432 || 06686776 | 1,14516348 || 0.65251724 | 1,18006811 || ot |
| 0.85716496 || 097663429 || 079150033 || 0,99834223 || 081068698 || 0,98811489 | assp |
‘ 0,78849488 H 1,02394442 H 0,74198568 H 1,04716725 H 0,76411818 H 1,03485839 H Slee |
‘ 0,88177772 H 0,93118373 H 0,85293358 H 0,93089444 H 0,87513397 H 0,92342813 H i |
‘ 0,87508585 H 0,93701641 H 0,85067493 H 0,93327529 H 0,88393413 H 0,91568085 H eI |
‘ 0,81789554 H H 079126707 H H 0,80457027 H H Ll |

(6-6)5 (4-6) 5 (2-6) 5= Je slazeVL e Ll sl @ ydaall
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£ Jgs SislaY (V) ot Silalasy (M) (mledl) (-1 (sylond) Lo (1 1o :(14-6) 3ol
20215202045 2019 o158 Jo> ) Ogladll

| 2021 H 2020 H 2019 ‘

(V) (M) (V") (MP) (V") (MP)

2,0651393 0,91518763 2,05958572 0,92108915 1,78102268 0,95118875 Syl

| 1,91762447 H 0,96586522 H 1,9496151 || 0,95422251 H 1,89916208 || 0,74035979 ‘

|
RSt i ‘

1,97402932 | 094515105 || 196833332 || 094973615 || 138872267 || 1.29551284 || assactt

| 152241021 | 120667286 || 1.49481693 || 1.24034709 || 217880835 | 067318892 || cus |
| 206109114 | 090807617 || 211460367 || 089143389 || 138867216 | 0:85906853 || s |
| 170250836 | 106104708 || 175446138 || 104317122 || 086436204 | 148068117 S|
| 187346713 | || 189023605 | | 1616825 | H g |

(12-6) 4 (10-6) 5 (8-6) 3> Lo slazeVUL L) slus] @ yaal

Salnidl salaillg (19 - 24495) axlwallLigigs gugpd daily
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Ui

—2003) 53 I o pedt ASes (@3LaBY! godl ldu 358 Sl Bl JuSlud) :(15-6) el

(2020
Pl N el e B
sl sl Ao F0L g i o T o o o T gzl
dg_. [y Faval el dxlsh *n-—-ﬂu ) el dxish *-u?lu ) el dish *-uﬂu )
i (e (St (S
| 17393169261 || 76,337 || 0724688834 || 3317848732 || 14899223742 || 2003 |
18607379354 76,36 0820558048 3207063769 15500809287 2004
| 19866912679 || 76,931 || 10663920703 || 4193264349 || 16326300080 || 2005 |
| 21151705947 77.156 || 10044846316 || 5214857130 || 16646072325 || 2006 |
| 22906020072 || 77.634 || 11431048727 7181031127 || 16721324838 || 2007 |
| 24336503493 || 78,084 || 13465450406 || 8516505402 || 16834874122 || 2008 |
| 24954622923 || 78,461 || 11692672194 || 6008925126 ” 16803608985 || 2009 |
| 26036230838 || 78,748 || 13716222340 || 6867322236 || 17337993128 || 2010 |
| 26552663487 78,89 || 18389521517 6010097387 || 22606906857 2011 |
| 27342573373 || 79,081 || 24760643222 || 6601605587 || 27310039924 || 2012 |
| 20034312771 || 79,246 || 23327771247 || 7718364368 || 27128788337 2013 |
| 30297627559 || 79,328 || 23642003577 || 8171359240 || 26025274144 || 2014 |
31030638298 79,405 22301861702 7474521277 25803319149 2015
| 32133439790 || 79,357 || 21398600663 || 8280316879 || 23093933386 || 2016 |
| 33535234421 || 70680 || 23240564363 || 2155850824 || 26019858430 || 2017 |
34243206974 79,857 245370936266 || 10017173275 | 26868325222 2018
| 34983245170 || 80.019 || 23202879220 || 0739883385 || 260970856250 || 2019 |
79,174 2020

| 33258424204 ||

|| 23040106139 || 9368702349 || 26283551701 ||

) e 5/2/2023:

https://databank.worldbank.org/source/world-development-indicators
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ks o sumgll o L) il 1(17-6) gll

. ADF sy (In GFCF)

Mull Hypothesis: LN_GFCF has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 3 (Automatic - based on SIC, maxlag=3)

t-Statistic Prob.*

ks e Bugll o o) wils 1(16-6) oulll

. ADF sliseuy (In GDP)

Mull Hypothesis: LW_GDP has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

t-Gtatistic Prob *

Augmented Dickey-Fuller test statistic -5.128406 0.0060
Test critical values: 1% level -4.800080

5% level -3.791172

10% level -3.342253

Augmented Dickey-Fuller test statistic -4.074616 0.0069
Test critical values: 1% level -3.886751

5% level -3.052169

10% level -2.666593

*MacKinnon (1996) one-sided p-values
‘Warning: Probabilities and critical values calculated for 20 obsemvations
and may not be accurate for a sample size of 14

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{LN_GFCF)

Method: Least Squares

Date: 02/25/23 Time: 14:03

Sample (adjusted): 2007 2020

Included observations: 14 after adjustments

Variable Coefficient  Std. Error  t-Statistic Prob
LN_GFCF(-1) -1.756393 0.242483 -5.128406 0.0009
D(LM_GFCF(-1)) 0.635164 0.215944 2941333 0.0187
D(LM_GFCF(-2)) 0.470097 0.185402 2.535560 0.0350
D(LM_GFCF(-3)) 0.345689 0.192252 1.798097 01099
c 39.14620 7.602128 5149373 0.0009
@TREND("20037) 0.069907 0.018803 4160340 0.0032
R-squared 0.790472 Mean dependentvar 0.041855
Adjusted R-squared 0.659517 3.D. dependentvar 0161627
S.E. of regression 0.094311  Akaike info criterion -1.586918
Sum squared resid 0.071156 Schwarz criterion -1.313036
Log likelihood 17.10843 Hannan-Quinn criter. -1.612271
F-statistic 6.036202 Durbin-Watson stat 2.658860
Prob(F-statistic) 0.013216

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 17

Augmented Dickey-Fuller Test Equation
Dependent Variable: D{LN_GDP)

Method: Least Squares

Date: 02/25/23 Time: 13:.48

Sample (adjusted): 2004 2020

Included observations: 17 after adjustments

ariable Coefficient Std. Error -Statistic Prob.
LN_GDP{-1) -0.098270 0.024118  -4.074616 0.0010
c 2.395450 0.578560 4140386 0.0009
R-squared 0.525354 Wean dependentvar 0.038131
Adjusted R-squared 0.493711 S.D. dependentvar 0.029444
SE. ofregression 0.020850 Akaike info criterion -4.783198
Sum squared resid 0.006584 Schwarz criterion -4.685173
Log likelihood 4265719 Hannan-Quinn criter. -4773455
F-statistic 16.60250 Durbin-Watson stat 1.327078
Prob(F-statistic) 0.000996

Eviews12 w2 : jual Eviews12 w2 : il

ks o Bumgll o jlasl @il ((19-6) gl ko o Bumg o jlasl @il (18-6) el

. ADF slaset A(In EXP)

Mull Hypothesis: DILM_EXP) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

. ADF st (In LEB)

Mull Hypothesis: LM_LEB has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

-Statistic Prob.*

t-Statistic Prob?

Augmented Dickey-Fuller test statistic -2.207336 0.0303
Test critical values: 1% level -2.717511

5% level -1.964418

10% level -1.605603

Augmented Dickey-Fuller test statistic -2.679951 0.0977
Test critical values: 1% level -3.886751

5% level -3.052169

10% level -2.666593

*MacKinnon (1996) one-sided p-values.
‘Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 16

Augmented Dickey-Fuller Test Equation
Dependent Variable: DILN_EXP 2)

Method: Least Squares

Date: 02/25/23 Time: 14:17

Sample (adjusted): 2005 2020

Included observations: 16 after adjustments

*MacKinnon (1996) one-sided p-values
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 17

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LN_LEB)

Method: Least Squares

Date: 02/25/23 Time: 14:10

Sample (adjusted): 2004 2020

Included observations: 17 after adjustments

Variable Coeflicient Std. Error t-Statistic Prob.

D{LN_EXP(-1)) -0.484309  0.219400 -2207336  0.0433
R-squared 0243029 Mean dependent var -0.004449
Adjusted R-squared 0243029 5.0. dependentvar 0.086048
S.E. of regression 0.074865 Akaike info criterion -2.285795
Sum squared resid 0.084072 Schwarz criterion -2.237508
Log likelihood 1928636 Hannan-Quinn criter -2.283322
Durbin-Watson stat 1.591304

Variable Coefficient 5td. Error t-Statistic Prob.
LM_LEB{-1) -0.135714 0.050640  -2.679951 0.0171
Cc 0594312 0.220963 2689649 0.0168
R-squared 0.323780 Mean dependentvar 0.002146
Adjusted R-squared 0.278699 S.D. dependentvar 0.003651
SE. ofregression 0.003101  Akaike info criterion -8.604280
Sum squared resid 0.000144 Schwarz criterion -8.506255
Log likelihood 7513638 Hannan-Quinn criter. -8.594536
F-statistic 71821368 Durbin-Watson stat 1.238027
Prob(F-statistic) 0.017133
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slas Y1 oy G Doy (g5l it 1(21-6) ol
b3 u> ol g

Breusch-Godfey Seral Comelafion LN Test
Nl hypothesis: No seral comeaon atupto 11ag

F-stafsfc
0s'R-5quared

003846 Prob.Fi13) 0837
0113890 Prob Chi-Souareff) 07358

Heteroskedastciy Test ARCH

F-statisfc
Obs'R-squared

2037124 Prob F(113) 0
203208 Prob. Chi-Square(1) 0

= =
—=

4l

Eviews12 olr 2 1 el

Eviews12 ol 2 0 juel

. ADF ;5w A(In IMP)

Mull Hypothesis: D(LN_IMP} has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=3)

t-Statistic Prab.*

Augmented Dickey-Fuller test statistic -2513085 00157
Test critical values 1% level -2717511

5% level -1.964418

10% level -1.605603

*MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 16

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(LN_IMP,2}

Method: Least Squares

Date: 02/25/23 Time: 14:23

Sample (adjusted). 2005 2020

Included observations: 16 after adjustments

Variable Coefficient  5td. Error t-Statistic Prab.

DILM_IMP(-1)) -0.592501  0.235765  -2.513095  0.0239

R-squared 0.296255 Mean dependentvar -0.001053
Adjusted R-squared 0.296255 S.D. dependentvar 0.149851
S.E. ofregression 0125710  Akaike info criterion -1.249224
Sum squared resid 0237043  Schwarz criterion -1.200937
Log likelihood 10.99379 Hannan-Quinn criter. -1.246751
Durbin-Watson stat 1.818020

Moo o 81 jlor jlzs) il :(20-6) 3oulll

Eviews12 oz : jaall

Slold el gl las) il ((22-6) golll

B~

w

N

=

Mean 9.77e-15
Median -6.98e-05
Maximum 0.009540
Minimum -0.005343
Std. Dev. 0.003527
Skewness 1.054524
- - - Kurtosis 4603703

-0.005

0.000 0.005

Series: Residuals
Sample 2005 2020
Observations 16

0.010 | Jarque-Bera  4.679966
Probability 0.096329

Eviews12 oz @ el
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521 s i :
A5 21 s o) iS0es o goild) S¥ang 19—udsS o DI Jutns 1(1-7) 3oulll

FV @ S 1Sl || S e 2B I | Le Tty dn e i

| — ” 2- 1;5-_-':"4:}_—*@ @) O el IS 1y G e
[ Taess2e | 1D5.:‘=-1 85 | '_.D" 4? | ws7ees | 20210630 |
| 79.701358 ” 1055446 ” T?’DE‘ : ” 1108252 || 2021-07-31 |
[ siseosz | 1 | }?493 | useee || 2e2108-31 |
| 53,582058 ” 1141443 ” 4}5?[) ” 11es17s || 2021-09-30 |
[ saoosess [ 1159574 ” im:? | e | et |
[ sessas | wmmee: | fg?} | umesse || 2211130 |
IEEER S | = | tosse | 20210231 ]
[ w1 || usma | — | e || wezoia: |
| 89043904 || 121 :.f.nzg ” 39?5? ” e ” 2022-02-28 |
[ v || v | N
| TR ” S || 15768 || 1234385 || 2022 04_30 |
EEEN =S ” 1?24? | izeses || 02058 |
[ wewms || 1224300 | 1f323 | 12s8324 || 20220630 |
| 59 72605 ” —— || hﬂ? || 1239333 || 2022_07_31 |
| =7 | 1226049 | 14?” | tdoeos | 2022-0831 |
I e | e | 1ze0e12 | 20220030 |
| 898068 | 1226701 | — |t | 2022-1031 |
[ eomm202e | —eee | 143%2 | 124108 [ 20221130 |
| 59 532024 ” 1225;95 || 143:5 || 1241174 || 2022-12_31 |
| 59, 532024 —— ” 14?’;5 || 1241174 || 0230121 |
- 14378 1241174 2023-02-25 |
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A5 21 s o) iUk o o) S¥ang 19-udsS o DB Jubne 1 (4e) (1-7) goelll

J:‘iP;J AR e TR gl i s
| 0,5077653 || 1345 || 265477 || 5.1805155 || 2021-06-30 |
| 0,5145479 || 1354 || 265974 || 3,B858262 || 2021-07-31 |
0,5096552 1355 272341 42331445 2021-08-31
I 0,5052257 H 1359 ” 274925 ” 3,3595585 H 2021-09-30 I
| 0,5033442 || 1393 || 276749 || 26418082 || 2021-10-31 |
| 0,5021885 || 1394 || 277585 || 2,12095595 || 2021-11-30 |
| 0, 4963044 || 1394 || 280876 || 1,58415261 || 2021-12-31 |
0,3878217 1404 362022 2,1594247 2022_01-31
I 02546542 H 1450 ” 509390 ” 2,1939647 H 2022_02-25 I
| 0.2658757 || 1470 || 552890 || 1,2233685 || 2022-03-31 |
0,2596586 1475 567953 1,1546103 2022_04-30
I 0,2543765 ” 1457 ” 554566 ” 1,1891725 ” 2022_05-31 I
| 0,2357705 || 1492 || 622261 || 1,1221717 || 2022-06-30 |
| 0,2250752 || 1508 || 658727 || 1,1007165 || 2022-07-31 |
| 0,2255457 || 1514 || 671252 || 1,087756 || 2022-08-31 |
| 0,2235583 || 1520 || 679912 || 1,0663743 || 2022-09-30 |
| 02214713 || 1527 || 659450 || 1,0602967 || 2022-10-31 |
| 0,2206703 || 1536 || 656061 || 1,0538529 || 2022-11-30 |
| 0,2204551 || 1536 || 656614 || 1,0528277 || 2022-12-31 |
| 0,2204551 || 1536 || 656614 || 1,0528277 || 2023-01-31 |
| 0,2204951 1536 £96614 1,0528277 2023 _02-25 |

https://www sesric.org/sesric_covid_19-ar.php
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Ll de 7o 12/05/2023  sle ¢ 9V & (19— 138 gpir 20lh) Al 2wl 2uais SLLy Bl 9
https://covid19.who.int/table :L}:}!\
: i gk
o @ 19— 0o maldl (el O U] ) oo ) STl T pdllsae 2 FV
19— wo mildl el OIS Ul ) e SIS fg Al s Ul sae 22 PV
ALY eV et L ol pae say ) & 19-0358 s o1 Juas :MIR

6B i 11 4] olse 5 o JULI pigir Al 3L 3] sllate g il Cpal) OCL) Y 2l
sde Jo Jpadl & Lol Sl Sl 346 U] gam by (il B 28 TG Ol 5 e 0K sie dsT £
o e S sde e Jgad) Ly Y1 sie W) 0 %091,37 Ll ums gl 856 i 5 as e 0V
908649 Sl saeg taws 554616 SV sae 1 o & S sae Lo J,. %94.53 2 5,42l asd)
el el bl saeli (2021) - wlball £ Wy 2ens

Ads o 3l o jl) il 1(3=7) el Akas o 8l o jls) il 1(2-7) el
Mull Hypothesis: FV has a unit root Null Hypothesis: D(MR) has a unit root
Exogenous: Constant Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=4) Lag Length: 0 (Automatic - based on SIC, maxlag=4)
t-Statistic Prob.* -Statistic Prob.*

Augmented Dickey-Fuller test statistic -15.93453 0.0000 Augmented Dickey-Fuller test statistic -2.093094 0.0379
Test critical values: 1% level -3.808546 Test critical values: 1% level -2.692358

5% level -3.020686 5% level -1.960171

10% level -2.650413 10% level -1.607051
*MacKinnon (1996) one-sided p-values. *MacKinnon (1996) one-sided p-values.

‘Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 19

Augmented Dickey-Fuller Test Equation

Dependent Variable: D{FY)

Method: Least Squares Augmented Dickey-Fuller Test Equation
Date: 06/08/23 Time: 01:04 Dependent Variable: D(MR,2)
Sample (adjusted): 2 21 Method: Least Squares
Included observations: 20 after adjustments Date: 06/08/23 Time: 00:56
Sample (adjusted): 3 21
Variable Coefficient Std. Error t-Statistic Prob. Included observations: 19 after adjustments
FV(-1) -0.243482 0.015280 -15.93453 0.0000 Wariable Coefficient Std. Error t-Statistic Prob.
c 21.89876 1.321325 16.57333 0.0000
D(MR{-1)) -0.390506 0186569  -2.093094 0.0508
R-zquared 0.933801 Mean dependentvar 0877439
Adjusted R-squared 0930124 5.D. dependentvar 1.258287 R-zsquared 0.195641 Mean dependent var -0.000357
S.E. of regression 0.332617  Akaike info criterion 0.7309490 Adjusted R-squared 0.195641 S.D. dependentvar 0.031760
Sum squared resid 1.991414 Schwarz criterion 0.830563 S.E. of regression 0.028484 Akaike info criterion -4 227737
Log likelihood -5.309898 Hannan-Quinn criter. 0.750428 Sum squared resid 0.014604 Schwarz criterion -4 178030
F-statistic 2539094 Durbin-Watson stat 2326145 Log likelihood 4116350 Hannan-Quinn criter. -4.210324
Prob(F-statistic) 0.000000 Durbin-Watson stat 1.574820
Eviews12 oz 1yl Eviews12 w2 el

Sl el aygdl jlas il 1(5-T7) 3ol ks e dugll o L) il 1(4-7) gl
. ADF plisunly PV
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Series: Residuals

Sample 521
Observations 17

Mean 2.61e-16
Median 0.000675

Maximum 0.007283%
Minimum -0.007343
Std. Dev. 0.003667
Skewness -0.572679
Kurtosis 3.294058

0.005 Jarque-Bera  0.990472
Probability ~ 0.609427

EBviews12 oz 1 el

Mull Hypothesis: PV has a unit root
Exogenous: Constant
Lag Length: 4 {Automatic - based on SIC, maxlag=4)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4.617230 0.0027
Test critical values 1% level -3.920350
5% level -3.065585
10% level -2 673460

“MacKinnon (1996) one-sided p-values.
Warning: Probabilities and critical values calculated for 20 observations
and may not be accurate for a sample size of 16

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(PV)

Method: Least Squares

Date: 06/08/23 Time: 01:08

Sample (adjusted); 6 21

Included observations: 16 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
PV(-1) -0.652132 0141239 4517230 0.0010
D{PVi{-1}) 0.021395 0.178623 0.119775 0.9070
D({PV{-2)) -0.462059 0.158149 -2.921662 0.0153
D{PV{-3)) -0.295043 0147261 -2.003532 0.0730
D(PV(-4)) -0.312703 0136255  -2.204983 0.0446
c 0.621372 0.165220 3.760883 0.0037
R-squared 0.710340 Mean dependentvar -0.099311
Adjusted R-squared 0.565511 3.D. dependentvar 0.280502
S.E. of regression 0.191487 Akaike info criterion -0.187998
Sum squared resid 0.366672 Schwarz criterion 0101723
Log likelihood 7.503981 Hannan-Cuinn criter. -0.173162
F-statistic 4.804655 Durbin-Watson stat 1.852448
Prob(F-statistic) 0.015822
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Breusch-Godfrey Serial Correlation LM Test
Null hypothesis: No serial correlation at upto 2 lags

F-staisfic 0571097 Prob. F(2§) 05929
(bs*R-squared 2718674 Prab. Chi-Square(?) 0.2568

Heteroskedasficlty Test ARCH

F-stafstc 135909

. Pr
Obs*R-5quared 1415803 Prob. ChiSquare(t) 02341

.F{1 14) 0263
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