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6.2.1 journals & periodical

Ao aallly jslali 2.6

1 - Abdel-Khalek, G., Mazloum, M. G., & El Zeiny, M. R. M. (2019). Military expenditure and economic growth: the case

of India. Review of Economics and Political Science. (missing: information’s).

2 - Alptekin, A., & Levine, P. (2012), Military expenditure and economic growth: A meta-analysis. European Journal of

Political Economy, 28(4).

3 - Das, R. C,, Dinda, S., & Ray, K. (2015). Causal link between military expenditure and GDP-A study of selected

countries. International journal of Development and Conflict, X2).

(Y lye 3.6

el )l e 2022/10/1  wle ! ¢ «(1990) 5.0l -1
http://www.un.org/en/ga\search/vicw»cioc.asp/661(1991)

https://databank.aibankaidawii.org/reports.aspx?source=2&countryzlRQLJ,\JJ\ v\; 2022/10/20 g dele ) f “}}J\\i -2
e\ ) Je 2022/11/15 3 wlejiu) ¢ (Dlavas 5 Wil 5 5 dp ULy Ztg}"ﬂ, idys lilas) (U bl okl -3

https://ar.knoema.com/atlas/topics/national-Defense

1 - LGDP UNIT ROOT :1* difference

Null Hypothesis: D(LGDP) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -6.789873 _ 0.0000
Test critical values: 1% level -3.679322
5% level -2.967767
10% level -2.622989
Null Hypothesis: D(LGDP) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=7)
t-Statistic Prob.*
Auagmented Dickey-Fuller test statistic -7.729766 0.0000
Test critical values: 1% level -4.309824
5% level -3.574244
10% level -3.221728

welisdl! 4.6
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Null Hypothesis: D(LGDP) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -6.873150 _ 0.0000
Test critical values: 1% level -2.647120

5% level -1.952910

10% level -1.610011

2 - LME UNIT ROOT :1* difference

Null Hypothesis: D(LME) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -4.771776 _0.0006
Test critical values: 1% level -3.679322

5% level -2.967767

10% level -2.622989

Null Hypothesis: D(LME) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -5.728219  0.0003
Test critical values: 1% level -4.309824

5% level -3.574244

10% level -3.221728

Null Hypothesis: D(LME) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -3.552786 _ 0.0009
Test critical values: 1% level -2.647120

5% level -1.952910

10% level -1.610011

3 - LI UNIT ROOT :1* difference

Null Hypothesis: D(LINV) has a unit root
Exogenous: Constant
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*

Auamented Dickev-Fuller test statistic -7.124141  0.0000
Test critical values: 1% level -3.679322

5% level -2.967767

10% level -2.622989

*MacKinnon (1996) one-sided p-values.
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4 - ARDEL MODEL:

YOYE LY 5

Null Hypothesis: D(LINV) has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic - based on SIC, maxlag=7)

o o Al Zaab A 500 LSl b 088 1155

t-Statistic Prob.*

Augmented Dickey-Fuller test statistic -6.095196  0.0001
Test critical values: 1% level -4.323979
5% level -3.580622
10% level -3.225334

Null Hypothesis: D(LINV) has a unit root
Exogenous: None
Lag Length: 0 (Automatic - based on SIC, maxlag=7)

t-Statistic Prob.*
Augmented Dickey-Fuller test statistic -6.256004  0.0000
Test critical values: 1% level -2.647120

5% level -1.952910
10% level -1.610011

Dependent Variable: LGDP

Method: ARDL

Date: 03/03/23 Time: 02:23

Sample (adiusted): 1994 2020

Included observations: 27 after adiustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): LME LINV
Fixed regressors: PSEH1 RW C

Number of models evalulated: 100

Selected Model: ARDL(4, 4, 4)

Variable Coefficient Std. Error t-Statistic Prob.*
LGDP(-1) 0.775757 0.193730 4.004321 0.0025
LGDP(-2) -0.740226 0.291664 -2.537941 0.0295
LGDP(-3) 0.798753 0.418508 1.908573 0.0854
LGDP(-4) -1.104545 0.341771 -3.231831 0.0090
LME -0.555629 0.209419 -2.653199 0.0242
LME(-1) -0.914634 0.277639 -3.294325 0.0081
LME(-2) 0.747757 0.200794 3.724007 0.0039
LME(-3) -0.174742 0.222650 -0.784831 0.4507
LME(-4) -0.129272 0.143198 -0.902752 0.3879
INV 0.311738 0.078951 3.948502 0.0027
LINV(-1) 0.362237 0.131806 2.748262 0.0205
LINV(-2) 0.044842 0.090815 0.493775 0.6321
LINV(-3) -0.158788 0.095111 -1.669500 0.1260
LINV(-4) 0.338895 0.096382 3.516157 0.0056
PSEH1 -0.440821 0.093392 -4.720110 0.0008
RW 0.091295 0.037905 2.408517 0.0368
=3 5.285859 3.698131 4.133401 0.0020
R-squared 0.958222  Mean dependent var 10.68296
Adiusted R-squared 0.891378  S.D. dependent var 0.462351
S.E. of rearession 0.152381  Akaike info criterion -0.658862
Sum saquared resid 0.232199 Schwarz criterion 0.157035
Log likelihood 25.89464  Hannan-Quinn criter. -0.416253
F-statistic 14.33517 Durbin-Watson stat 2.574116

Prob(F-statistic) 0.000079

*Note: p-values and any subsedquent tests do not account for model

selection.

5 - ARDEL Error Correction Regression & F -Bounds Test:

o
Included observations: 27

ECM Rearession
Case 2: Restricted Constant and No Trend

7
8
v

00000000000000
B

Variable Coefficient Std. Error t-Statistic
D(LGDP(-1)) 1.0a6018 0.200502 s5.216989
D(LGDP(-2)) 0.305793 0.180013 1.698722
D(LGDP(-3)) 1104545 0.265769 4.156037

D(LME -0.555629 ol1a7s4a2 -3.765906
D(LME(-1)) -0.aa37a2 0131093 -3.384942
D(LME(-2)) 0:304015 0127217 2389735
D(LME(-3)) 0.129272 0.095216 1357680

0311738 0.066a29 a.692816

D(LINV(-1)) -0.224950 o.085428  -2.633224
D(LINV(-2)) -0.180108 0076711  -2.3a7877
D(LINV(-3)) -0.338895 0.072440  -4.678294
-0.aa0821 0.070918  -6.215945

RW 0.091295 o.030841 2960175
CointEa-1)* -1.270262 0.205270 __ -6.188245

R-squared 0.864915  Mean dependent var

Adiusted R-squared 0.729829  S.D. dependent var

S.E. of rearession 0.133647  Akaike info criterion

Sum sauared resid 0.2 99  Schwarz criterion

Log likelihood 25.89464  Hannan-Quinn criter.

Durbin-Watson stat 2.574116

* p-value incompatible with t-Bounds distribution.

F-Bounds Test

Null Hvpothesis: No levels relationship

Test Statistic Value Signif. 1(0) (1)
F-statistic 7.364304 109% 2.63 3.35
K 2 506 3.1 387
2.5% 355 aza

190 a3 5
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6 - ARDEL Long Run Form

7 - Histogram - Normality Test:

YOYE Y 50 (5 Al As8YN A 5,00 LSl b oK% LBS

Levels Equation
Case 2: Restricted Constant and No Trend

Variable Coefficient ~ Std. Error  t-Statistic ~ Prob.
LME -0.808118  0.310583 -2.601940  0.0264
LINV 0.707669  0.217678  3.250985  0.0087

C 2.033631  1.312699  9.167091  0.0000

EC = LGDP - (-0.8081*LME + 0.7077*LINV + 12.0336)

8 - Breusch-Godfrey serial correlation LM Test:

9 - Heteroskedasticity Test: ARCH

10 - Ramsey RESET Test:

Series: Residuals
Sample 1994 2020
4 Observations 27
3 Mean -9.25e-16
Median -0.000117
Maximum 0.211016
2 Minimum -0.134046
Std. Dev. 0.094502
1 II IIII Skewness 0.442348
lll ll Kurtesis 2 506601
] largue-Bera  1.154334
-0.15 -0.10 -0.05 0.00 0.05 0.10 0.15 0.20 Probability 0561470
Breusch-Godfrey Serial Correlation LM Test:
Null hypothesis: No serial correlation at up to 2 lags
F-statistic 0.927560  Prob. F(2,8) 0.4342
Obs*R-squared 5.082460 Prob. Chi-Square(2) 0.0788
Heteroskedasticity Test: ARCH
F-statistic 0.408695  Prob. F(1,24) 0.5287
Obs*R-squared 0.435339  Prob. Chi-Square(1) 0.5094

Ramsey RESET Test

Equation: UNTITLED

Omitted Variables: Squares of fitted values

Specification: LGDP LGDP(-1) LGDP(-2) LGDP(-3) LGDP(-4) LME
LME(-1) LME(-2) LME(-3) LME(-4) LINV LINV(-1) LINV(-2) LINV(-3)
LINV(-4) RW PSEH1 C

Val If Pre ili
t-statistic 0.313797 9 0.7608
F-statistic 0.098469 (1, 9) 0.7608
Likelihood ratio 0.293802 1 0.5878
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