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 𝐿𝑁 𝐺𝐷𝑃 = 𝑙𝑛𝐴 + 𝛼𝐿𝑁𝐿 + 𝛽𝐿𝑁𝐾 + 𝛾𝐿𝑁𝐵𝐶
+ 𝐷𝑈𝑀 + 𝑈𝑖
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𝐿𝑁 𝐺𝐷𝑃 = 𝑙𝑛β6 + 𝛽7𝐿𝑁𝐿 + 𝛽8𝐿𝑁𝐾 + 𝛽9𝐿𝑁𝐵𝐶
+ 𝛽10𝐿𝑁𝑈𝐵𝐶 + 𝑈𝑖
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𝐆𝐃𝐏 = 𝐀𝐊𝛂𝐋𝛃𝐛𝐜𝛄 … … . (𝟏)

𝐋𝐍𝐆𝐃𝐏 =  𝛂𝐋𝐍𝑲 + 𝛃𝐋𝐍 𝐋 + 𝜸𝑳𝒃𝒄 + 𝜺 … … … (𝟐)
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𝐋𝐍𝐆𝐃𝐏 =  𝛂𝐋𝐍𝑲 + 𝛃𝐋𝐍 𝐋 + 𝛄 𝐥𝐧 𝒃𝒄 + 𝑫
+ 𝜺 … … . . (𝟑)



  𝛾
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∆yt = α0 + λyt−1 + Ut … … . (1)
∆yt = α1 + α2t + λyt−1 + Ut … … . . (2)

λ

 𝐻0: λ = 0

 𝐻1: λ ≠ 0
λ
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∆yt = β1 + β2t + λyt−1 + α𝑖 ∑ Δyt−1

m

i=1

+ ut … … . . (3)
yt

β1t∆

yt−1ut

𝛼́β́∑ 𝑢𝑖
2n

i=1
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𝑘t = It + (1 − 𝜕)kt−1 … … (1)

It( 𝜕)

𝐾t = (1 − 𝜕)𝑡𝐾0 + ∑(1 − 𝜕)𝑡

t−1

t=0

It−1  … (2)

𝐾0

𝐾𝑡 − Kt−1

Kt
= ∂ +

It

Kt−1
… … . (3)

𝐾̇

K̇ = 𝑔 = 𝜕 +
𝐼𝑡

𝐾𝑡−1
… … (4)
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𝐾𝑡−1 =
𝐼𝑡

𝑔 + 𝜕
… … (5)

𝐾0 =
𝐼𝑡

𝑔+𝜕
… … (6)
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𝑮𝑫𝑷 ← 𝑩𝑪
𝑩𝑪 ← 𝑮𝑫𝑷

𝐺𝐷𝑃 ← 𝐵𝐶

𝐵𝐶 ← 𝐺𝐷𝑃
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LNGDP =  αLN𝐾 + βLN L + 𝛾 ln 𝑏𝑐 + D +  𝜺

lnGDP

l𝑛K̂
lnL



 

                                                                                                                         
 

 

 117 لعلوم الاقتصاديـة والإداريـةل لمثـقـالا لةـمج   
 

 

 م2016/ أيلول  هـ1437ذو الحجة  (2المجلد الأول، العدد ) 
 

 

 

 

LNK̂it

LNLit

LN𝑏𝑐it

Dit
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𝑿𝟏 = 𝒁𝒕−𝟏 + 𝟕. 𝟓
𝟏𝟐⁄ (𝒁𝒕 − 𝒁𝒕−𝟏)

𝑿𝟐 = 𝒁𝒕−𝟏 + 𝟏𝟎. 𝟓
𝟏𝟐⁄ (𝒁𝒕 − 𝒁𝒕−𝟏)

𝑿𝟑 = 𝒁𝒕+𝟏 + 𝟏. 𝟓
𝟏𝟐⁄ (𝒁𝒕+𝟏 − 𝒁𝒕)
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𝑿𝟒 = 𝒁𝒕+𝟏 + 𝟒. 𝟓
𝟏𝟐⁄ (𝒁𝒕+𝟏 − 𝒁𝒕)

𝑄𝑖𝑋i

Qi = (
4𝑧𝑡

∑ 𝑋𝑖
⁄ ) ∗ (𝑋𝑖)

(
4𝑧𝑡

∑ 𝑋⁄ )

12
24⁄
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