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3- Solow.
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1 - Conditional Convergence Hypothesis.
2- Club Convergence.
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1 - absolute convergence.
2 - conditional convergence.
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1 - Quah (1993).

2 - Galton fallacy.

3- Stationary I(0).

4- Agmented dicky fuller. i
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pendent Variable: GY
Method: Least Squares
Date: 02/02/07 Time: 20:33

Sample: 1 36

Included observations: 36

Prob. t-Statistic Std. Error Coefficient Variable

0.0385 2.153106 0.013496 0.029058 C

0.0684  -1.882391 0.001976 -0.003720 Ly
0.004160 Mean dependent var 0.094381 R-squared
0.016661 S.D. dependent var 0.067746 Adjusted R-squared
-5.367646  Akaike info criterion 0.016087 S.E. of regression
-5.279673  Schwarz criterion 0.008799 Sum squared resid
3.543397 F-statistic 98.61763 Log likelihood
0.068364  Prob(F-statistic) 2.146555 Durbin-Watson stat




Dependent Variable: GY
Method: Least Squares
Date: 11/18/06 Time: 12:54
Sample: 1 12
Included observations: 12

Prob. t-Statistic Std. Error Coefficient Variable

0.0019 4.170881 0.506594 2.112945 C

0.0032 -3.844147 0.064594 -0.248310 Ly
0.204989 Mean dependent var 0.596407 R-squared
0.527565 S.D. dependent var 0.556048 Adjusted R-squared
0.897882  Akaike info criterion 0.351515 S.E. of regression
0.978700 Schwarz criterion 1.235626 Sum squared resid
14.77747  F-statistic -3.387291 Log likelihood
0.003243  Prob(F-statistic) 1.901650 Durbin-Watson stat




Dependent Variable: GY
Method: Least Squares
Date: 02/02/07 Time: 21:02
Sample: 1 24
Included observations: 24

Prob. t-Statistic Std. Error Coefficient Variable

0.6884 0.406300 0.466809 0.189664 C

0.7608 -0.308184 0.074541 -0.022972 LY
0.047263 Mean dependent var 0.004299 R-squared
0.318682 S.D. dependent var -0.040961 Adjusted R-squared
0.670554  Akaike info criterion 0.325143 S.E. of regression
0.768726  Schwarz criterion 2.325801 Sum squared resid
0.094977  F-statistic -6.046653 Log likelihood

0.760842  Prob(F-statistic) 2.562720 Durbin-Watson stat




Null Hypothesis: ALGERIA has a unit root
Exogenous: Constant
Lag Length: O (Automatic based on AIC, MAXLAG=5)

Prob.* t-Statistic

0.6604 -1.190471 Augmented Dickey-Fuller test statistic

-3.752946 1% level Test critical values:
-2.998064 5% level
-2.638752 10% level

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(ALGERIA)
Method: Least Squares
Date: 02/02/07 Time: 21:27
Sample (adjusted): 1981 2003
Included observations: 23 after adjustments

Prob. t-Statistic Std. Error Coefficient Variable

0.2471  -1.190471 0.035263 -0.041979 AL(-1)

0.1842  -1.373170 0.097393 -0.133737 C
-0.018044 Mean dependent var 0.063220 R-squared
0.030954  S.D. dependent var 0.018612 Adjusted R-squared
-4.048449  Akaike info criterion 0.030665 S.E. of regression
-3.949711  Schwarz criterion 0.019747 Sum squared resid
1.417221  F-statistic 48.55717 Log likelihood

0.247145  Prob(F-statistic) 1.290614 Durbin-Watson stat




Null Hypothesis: BAHRAIN has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 4 (Automatic based on AIC, MAXLAG=5)

Prob.* t-Statistic

0.0257 -4.035802 Augmented Dickey-Fuller test statistic

-4.532598 1% level Test critical values:
-3.673616 5% level
-3.277364 10% level

*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(BAHRAIN)
Method: Least Squares
Date: 02/02/07 Time: 21:29
Sample (adjusted): 1985 2003
Included observations: 19 after adjustments

Prob. t-Statistic Std. Error Coefficient Variable
0.0017 -4.035802 0.172052 -0.694369 BA(-1)

0.0823 1.895647 0.179597 0.340452 D(BA(-1))
0.2408 1.234187 0.198257 0.244686 D(BA(-2))
0.4991 0.696961 0.176741 0.123181 D(BA(-3))
0.0408 2.291205 0.166365 0.381176 D(BA(-4))
0.0019 -3.967638 0.172548 -0.684610 C

0.3115 -1.056526 0.001844 -0.001948 @TREND(1980)

-0.006158 Mean dependent var 0.650828 R-squared
0.051458 S.D. dependent var 0.476241 Adjusted R-squared
-3.465506  Akaike info criterion 0.037241 S.E. of regression
-3.117555  Schwarz criterion 0.016643 Sum squared resid
3.727829  F-statistic 39.92230 Log likelihood

0.025010 Prob(F-statistic) 2.345823 Durbin-Watson stat




Dependent Variable: BAHRAIN

Method: Least Squares

Date: 02/02/07 Time: 21:30

Sample (adjusted): 1981 2003
Included observations: 23 after adjustments
Convergence achieved after 4 iterations

Prob. t-Statistic Std. Error Coefficient Variable
0.0000 -10.78262 0.100180 -1.080205 C
0.7713 0.294632 0.005740 0.001691 @TREND
0.0000 7.349911 0.094335 0.693355 AR(2)
-1.014841 Mean dependent var 0.791883 R-squared
0.091064 S.D. dependent var 0.771072 Adjusted R-squared
-3.307742  Akaike info criterion 0.043571 S.E. of regression
-3.159634  Schwarz criterion 0.037969 Sum squared resid
38.04994  F-statistic 41.03904 Log likelihood
0.000000 Prob(F-statistic) 1.590627 Durbin-Watson stat

.69 Inverted AR Roots




Dependent Variable: COMOR

Method: Least Squares

Date: 02/02/07 Time: 21:31

Sample (adjusted): 1981 2003
Included observations: 23 after adjustments
Convergence achieved after 3 iterations

Prob. t-Statistic Std. Error Coefficient Variable
0.0000 -174.4253 0.022083 -3.851901 C
0.0000 -21.56079 0.001511 -0.032581 @TREND
0.0356 2.253756 0.160153 0.360946 AR(2)
-4.246623 Mean dependent var 0.983551 R-squared
0.219075 S.D. dependent var 0.981906 Adjusted R-squared
-4.089863  Akaike info criterion 0.029469 S.E. of regression
-3.941755  Schwarz criterion 0.017368 Sum squared resid
597.9305 F-statistic 50.03343 Log likelihood
0.000000 Prob(F-statistic) 2.336539 Durbin-Watson stat

.36 Inverted AR Roots




Null Hypothesis: COMOR has a unit root
Exogenous: Constant, Linear Trend
Lag Length: O (Automatic based on AIC, MAXLAG=5)

Prob.* t-Statistic

0.0241 -3.990264 Augmented Dickey-Fuller test statistic

-4.416345 1% level Test critical values:
-3.622033 5% level
-3.248592 10% level

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(COMOR)
Method: Least Squares
Date: 02/02/07 Time: 21:32
Sample (adjusted): 1981 2003
Included observations: 23 after adjustments

Prob. t-Statistic Std. Error Coefficient Variable
0.0007 -3.990264 0.160153 -0.639054 CO(-1)
0.0007 -4.010295 0.616746 -2.473332 C

0.0005 -4.138431 0.005031 -0.020821 @TREND(1980)

-0.025940 Mean dependent var 0.463856 R-squared
0.038373 S.D. dependent var 0.410241 Adjusted R-squared
-4.089863  Akaike info criterion 0.029469 S.E. of regression
-3.941755  Schwarz criterion 0.017368 Sum squared resid
8.651691 F-statistic 50.03343 Log likelihood

0.001963  Prob(F-statistic) 2.336539 Durbin-Watson stat




Null Hypothesis: BANGLADESH has a unit root
Exogenous: None
Lag Length: O (Automatic based on AIC, MAXLAG=5)

Prob.* t-Statistic

0.0000  -5.772504 Augmented Dickey-Fuller test statistic

-2.669359 1% level Test critical values:
-1.956406 5% level
-1.608495 10% level

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(BANGLADESH)
Method: Least Squares
Date: 02/02/07 Time: 21:33
Sample (adjusted): 1981 2003
Included observations: 23 after adjustments

Prob. t-Statistic Std. Error Coefficient Variable

0.0000  -5.772504 0.002830 -0.016337 BAN(-1)
0.017405 Mean dependent var -0.058527 R-squared
0.013805 S.D. dependent var -0.058527 Adjusted R-squared
-5.628131  Akaike info criterion 0.014204 S.E. of regression
-5.578762  Schwarz criterion 0.004438 Sum squared resid

1.565738 Durbin-Watson stat 65.72351 Log likelihood




Null Hypothesis: EGHIPT has a unit root
Exogenous: Constant, Linear Trend
Lag Length: 1 (Automatic based on AIC, MAXLAG=5)

Prob.* t-Statistic

0.0027 -5.063013 Augmented Dickey-Fuller test statistic

-4.440739 1% level Test critical values:
-3.632896 5% level
-3.254671 10% level

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(EGHIPT)
Method: Least Squares
Date: 02/02/07 Time: 21:35
Sample (adjusted): 1982 2003
Included observations: 22 after adjustments

Prob. t-Statistic Std. Error Coefficient Variable
0.0001 -5.063013 0.084645 -0.428556 EG(-1)
0.1931 1.351913 0.140151 0.189472 D(EG(-1))
0.0000 6.684618 0.019384 0.129577 C

0.0015 3.754146 0.001606 0.006029 @TREND(1980)

0.020455 Mean dependent var 0.721966 R-squared
0.022173 S.D. dependent var 0.675627 Adjusted R-squared
-5.742802  Akaike info criterion 0.012628 S.E. of regression
-5.544431  Schwarz criterion 0.002870 Sum squared resid
15.58009 F-statistic 67.17082 Log likelihood

0.000030  Prob(F-statistic) 1.889253 Durbin-Watson stat




Dependent Variable: EGHIPT

Method: Least Squares

Date: 02/02/07 Time: 21:35

Sample (adjusted): 1981 2003
Included observations: 23 after adjustments
Convergence achieved after 4 iterations

Prob. t-Statistic Std. Error Coefficient Variable
0.0007 4.031238 0.080556 0.324742 C
0.0085 2.920075 0.004211 0.012297 @TREND
0.0000 7.043574 0.110344 0.777218 AR(1)
0.446652 Mean dependent var 0.978870 R-squared
0.122894  S.D. dependent var 0.976757 Adjusted R-squared
-4.995617  Akaike info criterion 0.018736 S.E. of regression
-4.847509  Schwarz criterion 0.007021 Sum squared resid
463.2557  F-statistic 60.44959 Log likelihood
0.000000  Prob(F-statistic) 1.606356 Durbin-Watson stat

.78 Inverted AR Roots




