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DALY A bl 8 Lapalt Zadll | 2 guaall Lol il

1% at 2™ difference* 1 -2.67 -2.98 Qp
1% at 1™ difference* 1 -2.67 -3.11 S

1% at 1™ difference* 1 -2.66 -4.52 K
1% at 2™ difference* 1 -2.67 -7.53 G
5% at 1% difference* 1 -1.96 -2.28 Pp
1% at 1* difference* 1 2.67 -3.37 Ps
1% at 1™ difference* 1 -2.66 -3.60 Pk
1% at 2™ difference* 1 2.67 -5.18 Pg
1% at 2™ difference* 1 -2.67 -4.01 Cp
1% at 2™ difference* 1 -2.66 -6.03 Cs
1% at 2" difference* 1 -2.67 -6.21 Fs
1% at 2™ difference* 1 -2.67 -6.22 Fk
1% at 2™ difference* 1 -2.67 -6.22 TF
1% at 2° difference* 1 -2.67 -4.78 Y

L;’-U]‘ 4aiall g Ul aall oy *
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1% at Level** 1 -3.24 -3.45 Qp
1% at Level* 1 -3.73 -4.30 S
1% at Level* 1 -3.73 -5.51 K
1% at Level* 1 -3.73 -4.23 G
1% at Level* 1 -3.73 -4.65 Pp
1% at Level* 1 -3.73 -3.97 Ps
1% at Level* 1 -2.99 -3.52 Pk
10% at Level* 1 -2.63 -2.98 Pg
10% at Level** 1 -3.24 -3.25 Cp
1% at Level** 1 - -4.39 -4.86 Cs
1% at Level* 1 -2.99 -3.00 Fs
1% at Level* 1 -2.99 -3.00 Fk
5% at Level* 1 -2.99 -3.00 TF
1% at Level** 1 -4.39 -4.51 Y

@A}]\MJ@N‘JJCA" cCutﬂlJ;ﬂtn’
Q‘Hﬁdlea_;j_fﬂm‘ o) Aadlaall Adee 2y ULl ) 3l sl c.'sl:u_):m’ﬁ

Al ol Caan B (5 iall ey jalt 38 g Aasiad 5 Gl dalles daag (5 gl Nie

Ayl a3 a3 il Ak it e cdll Ol o ) a3
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pio ACia o Jlay zasaill IS 1Y Lad aa3) (White) slia) dasiud 2 @lld cuadl
oYl el

:(Self-correlation) (30 s M sl 3-2-4

Oe 0sSy By (u=f(uy)) Uasd -UJ; O ADe agay AN LD YL 2 puaidl

@ s s s 18y (u=puin) A A0 S (Epuig) oS 1Y AN As

OS el pae asay Jla (B JSLEGD (e Al g il 8 LS Y (e g g8

LM -) 5 (H -Test) jlaal alaaiud & cilladl 2l sauae g ) caiaily sl aa

Oa SEY (il uriall Ahlad) 5 gl ey JHae yite e g3l ¢ gy elldy (Test
- QAN 038 (pa ziladll Sla

:(Multicollinearity) ssial Jodl bl ¥ Lssl 4-2-4

i (b daadiueall Aaal) S el g dad 5 aga g 2aiall Jadl Jals W1 ey
sl e Al il e S 00 Jead peia ) a5k o3 a1 cal il
Aandi ol O piall Lpaal Guliad) Alldial aa 73 gell & s 5 58 elac) Sy (aal
Sl (s B YT iy Al al) Cual Al cAllime cilalitid ) 3k 3 Y1
sl b Aeadtond A
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ISl o a r3ladl) paan Blilas pae (pa S 3 A P Qi LERY) 6] jal 2y

Ja e Self- Correlation 33 Ll ;¥ Alhe (and 25 Cus diy yeall 4ilianl
il ot LS (Aihlie 5 iy Jiiae paieS ol il JassuY ellsy LM-test s
i) o B Y1 Gasd BDa e Multicollinearity sl Jhaldl bl ¥ 52
sl Ja e Heteroskedasticity guilaill ave AK56 jaady Gl o8 LS cdliil

(2) ?3-) Salall ‘f Q‘JL_G';Y‘ PRTY cﬁtu @"‘a):f:' 2 «White
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{ aakil) LT il 3-
aJlal o3a 0 5 Cas o ) e callal) 3.“..\_)3&53@3’1’1 (3"4) <P Jsad oy

o z3sal 8 e X 5y LS Ll s 8 A it e pena Sl sLaeWl

(374) i Upiad 3 0 asalad 3 isadl ) g m gy 36 el Aflmny) JSL2]

QP O3 (e ASlghoaal) Apash fadil) patall oSN £ 5ail(3-4) Jssa

zasall Model 1
Jiiaadl el
Intercept 0.28
(2.15)*
Y 0.32
(1.71)**
Pp -0.054
(-0.82)
Cp 0.16
(1.08)
Qp(-1) -0.038
(-0.17)
R- squared 0.30
Adj. R-squared 0.16
F-statistic 2.18

Lyguanall t Aad Y 50l Gl Y1 Jals pil

%10 A ginag (5 g Jic ** %65 igjiudjlun e ® i._;:hn;! alY¥a o3

s (Pp)opsad Jaud Jaea of 1 (3-4) ai, Jsadl 8520 pitad i

a5 aladly gatall) sl cliida Sl Jaes lus Gah e Adaly Cald S
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Loear et of ) St o3y a3 Y = (s
o) ColS s Akl i gl DA L Sall JE e

e o e Al 4 e U g (V) J20 dhee L2l olay
paaay 138 5 %032 dnsty cp yul (e AS0ghunall A& g Uiyl Y (525 %1 Ay Jal 5045
e st sy Qs pal S 30 003 Qi of D oy ko) Al o
2o plaaial She Rl Sl s 32l Al I a3 5 e a,,,u;n 1L.SY
A VAL a1 psiall sa Jadd o i Jame of il ek LS Ll jbudl (e S

RE N I E VTSN

70



© Arabic Digital Library - Yarmouk University

N e L bl JU-4) A5 dad b e
S N gl cpa Aol Lpak fadll paiall ol @Y g gailiz(4-4) Jsan

il Model 1
!"- I‘ "- - “
Intercept 0.45
(2.01)*
Y 0.21
(0.68)
Ps -0.14
(-0.94)
Cs 0.54
(1.91)**
Fs - 0.10
(0.19)
S(-1) -0.07
(-0.31)
R- squared 0.27
Adj. R-squared 0.08
F-statistic 1.42
D.wW 2.15

Lguad) t g N a5 Gl 81 il il

Sl IS O et Bygma Y (4-4) o8, snad 50 il
a5 ()80 o Jonay (Fs)a S el A8l axiid 0 uY) sael g (Ps) Y sl
s Al e o Lilian] (S(-1)) 5anly 5 il o aliially Y ol (g0 Algind

Aflian] ANVS L Gud il a3a s Y @iy oY sl
el e L 3o (Cs) 25858 Y puddl p23505 3 LS el el 2 IS o 8

$25— Pl Ay Y gull pasid A @l pall Saef 5005 o G oY gl e A0l
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Gl el ool s gl by %0,54 s N gull (g0 4 gl W plis

A aal cila Y Aglasy) AL Y ) aasios i

S e Qi s ) (5-4) 48 Dl el
(K) <8 e Astgtiuall duagl fadah paiall ubaY 23 gaill:(5-4) Jgaa

z el Model 1
Jiiad) el
Intercept -0.25
(-0.77)
Pk -0.68
(-2.33)*
Y 1.17
' (1.86)**
Fk 0.75
(0.63)
K(-1) -0.23
(-1.23)
R- squared 0.42
Adj. R-squared 0.30
F-statistic 3.62
D.W 2.25

Wguadl t dad I ek ol Y1 Jaba gl
.%1015_,1:‘(_5)1»\».‘.19" c%Sig}m,_sju.a.\m'i_ﬁLa;lea_,a

sl J<8 35 (PR) SIS Jled of (I (5-4) & Jsanldl a5l gl il i
A e Ay JISH Jlead 50l o Y 23y s ((K) S0 e ASTgall AN e

ik — i 13 5 «%0.68 A SN e ATl AN paliss R $% 3aal 4
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den oo oot LM Ben e Lo o ke 0 o L Lot A byt
. g Al

23 of a8 e A8l 2 e i sa (V)20 082 done i sl
il 03 ay (%117 Apusty SV (o ASlghuaall 23S 551 Y (525 %1 Apaiy J2
npe DAl A A Al Jas Jaea o Y el A0y Al 2y R0 a2l
Ay slhaall Sl e

=) dhael s (K(-1)) sasd g5 il o Jaliiall g Sy AShgbuaall 2l dpuailly Ul
Al o Lilan) Laa il i g graall (e (1S 388 f(FK) SN 280 ansis

gilas) ANa L Gud b puaadl a3a o @y ¢ ISH e A
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Ol e callall _),}.Jiic_'itu ) (6—4) f‘EJ Gl el

G el (0 ASianal Tl [l il puil 3 3.43\:(6—4) Jgsa

zasal Model 1
Sl jaaiall
Intercept -0.27
(-0.64)
Pg -0.04
(-0.15)
Y 0.49
(1.75)**
TF 0.67
(1.29)
G(-1) -0.55
(-3.54)*
R- squared 0.48
Adj. R-squared 0.38
F-statistic 4.65
D.W 1.49

Lpuaadl t Aad (Y 08 Ol A1 Jals il
(%5 A sina 5 s 22*% (o] A yixa (5 fisa e® dlama] AN 4
(Pg) Sl ok 525 o 4y yanm I (6-4) iy Jgaall 5350 gl
iyl o3 Y Ay ¢ Jab (e Aliall 43S0 Jelilan) ( TF) LU o8 dael
Aflaa) AN g
Gl e Akl S e i ge (V)0 Ja Jane il el

%0.49 Aoy B ¢pe A0l dnall i Y o35 %1 Ty Jasd 535
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QS 88 (G (-1)) sast g5 il ¢ aliiall g Jal (ye AShTuall 42T Ay Ll

Om A 2 335 ¢ im Al 6 il Y e Alhndd e e Ll a2l
o=l 3 Sl e ASigaad Apesl aliad B (oa% %] ey AGLAN 5l 3 5
A Kaalind Tiea ollacY i 3l e A il Ya iy 85 6%0.55 Ay )

ikt
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Bt Ny e\
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Cpaal Al Ladl
wilua ¢l o Culld\

: plidh 1-5
Sy Al jall Ay labia)d 5 ARG e de gana o LOU A e
(Dl (G0 Sy Y sty cpsall ) il e e Gl Al gl i laal

DA il Y Al 0l Caali T U LAY el jaf anrg <(2007-1980) 5 sl

rCu i ¥
b ol Gle calall Al 8 A e pnadl o At il s

(Ol e Sl BpaSl e Linge il 13 L8l ela a8y (Y )l Ji Jane
Sl gall aal LS a0 Jas daee o i (S sV Ay 5l pa sy 138
3ol Ja dana 83y of (Y ol g Ll (e R sllaall 38 e 1,20
$700.32 Aty G 3l (g A slhaall 00 5L 5 M 535 %1 Anasy

Sl Joea Gl Gk op Llutaly Sl L8l (Pp)ossil bed Jaae
paiia s 3l S el dael = (palial e il palally golal) il Cilinda
38y (Qp(-1)) 3aaly 3 sl o Jaliiall y 0 30l (pe Agasall 23S g (Cp) 25558 0 3l

.:\giha;?‘ alyall CJ‘J:u:uJ‘ Y é.c'.'\ pic c_?tun tlug.!:j
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F N gl 1Ll
N e Clll Ao 5 25 a0 (el sadl f)dad gl aal of A e

T

Gaa) 238 ol Al pasiid 0 ) dae] (Y)auill Jas e o PS) Y sl e
sl aid pae pilil Cojedil 2By o(S(-1)) saaly 35l ¢ aliall g Y gl (e ASIghinal
Afliasy) AlYall & puanl)

el e Un e il (S5 3(Cs) 25858 Y sadl pastiess ) il 5all e
53l a5 88 Y el il 0 Ul ahaef aaly 3 o iy Y gl (e ARl
2%0.54 s Y gudl (e glaall LpaSY

:jls.“:ide’.

P O el Ally i Al sl o Al cona

138 5 ¢(K) S (0 Algianall el o Wl el 13 25 elay (PK)JISY lend
LSl g dgn o ) O Bpue WY o (ol Wy Lol 4k a3y
c Al g e Byl

3 o a5 e S 2 e e (V)0 050 dinn Lt el
o117 Gty JEI y Allgndd Lpa g i) Y (525 %1 Aparty 2

sl dael g (K (-1)) s2at 55 il o Jaliall g 50 (e 48000l 208U dpuailly Ll

Afliaal AV @yt o3a aid ane il o sedil a8 (FK)SISIL 5l aodsus
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¢ ol o ey
39 o i ¢l e A 4peh e Ui ()il Ja2 Jona 525 ¢la
%0.49 Ay Jal (o ASlgtunal) 0l £l ) Y g3 %1 Apuaty JA

238 aidi are gl i yelil a8 (TF ) (0 ¥t daely (Pg) bl leud Luallyy

Aglasyt ANA @i yial
rSlua gl 2-5

AN s il L3 Sy Ad bl 3l ¢ gun

seaall o puia b dualiy ALYl e el Adal BN jdlaa eDf 5y L]
- SV ALY e 2 Al g LAl il o i 41K 30 Jit

Slelbe] Gavay Dl 5 ALY @Dl a5 il JalSie 58 ga das iy L2
=3l clelic]y il 8 dpleasdl <Y ol aasns A clebinall 4y j
Al o oSl ol 52 Y S ol g el 8 g pal J5ad gy de e
Aebially 4 bl

m_ﬂ-u_qQ@usggylxu,d‘m;)@@dawgagcw 3
P VORI RO 5 E U IS WL 1 g A LT S RECHL PSP PPORT. P PN
alill dan o e la 2

Gl ) ey san ae dghill clitd gues e callall il cld yy 8 4

o Y LBVl e 5 ghall sda il ol Lie sl ad )
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. A aal all
Gang (Al Y 3 LAWY Al gl y ) e QIhY) aal ) casd
1985 3 3ol (B o sall (B el AL y5e ailiy ) pdie

£85 Y atia iy (ol U (3 G e ) e saly o ¢ pa
1982 ¢l ool cc_ﬂ_}“ ¢l ‘L_,_"\:Jl g_:‘):.n FE BN Al 5a

élﬁ_} uJ;l ?334 Suny (ae.ohﬂ d_,.ﬁl ‘—53 aslal u_].:. g_:l.L.Jl) A TWREY U"‘:USJ ?_._IA‘_).:“ ‘ ‘;\'._uh‘_).:!
1988 ¢alaas ;‘;im‘ ;‘._}9—“ c@l_)ll ‘;1)1.“ FHIAY e

A 53 ¢ AV (g 3K al el (3o ) alaiBV g 8N Ao ) ol e el
.1983 GOL&C— ulal...ub.ﬂ\_s

2006 ¢« Hic L;.\L:li Juadll ¢ db ol 3211

e 200620041994 < giall Sl alall ol LAy Y1 Aalad e liaa!

. lae.(2002-1976) oo il Jaalh il A0 Y1 Aaledl e liaa)

(et g gll  Slash QS (2006-1998) dibide dact i Y1 Aalal) e Lanl
:glee 12006 5 2005448 3L ¢ 3145 )Y dalall Celuan)

1999, J_adl s adldall clabliatdl cala i cpaaty

U,y (1985 = 1968) ooV b Lhil) clmad oDlad Ll o Jih e
198630 5W) daalall ¢ 5 0d50 pe yiiiala

daals Joagell o(Cliukiy e Al Al il b)) dae cdllad)
1986 «Ja 5ol
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A, puld LS A0 1994-19680 9 4 8h) ekl caeal cpl 3al
' 19968 gl daata ¢ yiiuala
L 1995054 ey e sV Aaglal) (A8l 08) (350 aue ¢ il

3«....11_)3 cLFJ_g_)_,S“ Ay L]_,J.‘ i;xlni.ﬂ\ (.‘.1‘.3_)1‘,]‘ Lflr; ;_dl:.“ C:L':_,_).a ‘CLJ e “F"‘J""SJ‘
1994 .(1994-1972) 5 il duls

V) (b Aalidl s 5elikhy 4D plasiul < ylge 5ad oW denay 3,0 e o ala
19900 2 aaall ¢ 6 alaall & ga s (1987-1968)

‘L_r,-.‘J‘J‘ E‘-"B'“ Ky ‘(‘;_IJA.“ G_;\L‘Ji Jadi Jiiua g gdb.“ PR &l_)...a)u_,m R e e
2001. =l

Gy cdomgal o(Tokaid) Ay Bl bl 5 el S LAl sl ae
. 1980 ¢ Jompal

2001580 e 38 50 ae U 8 dpallall <l JLEY) Gpuan <l 2o
www.ahram.org.eg/acpss/ahram , 1/8/2007 i g sa )

(oY ol 4350 Ay el YL 3 AEY ddal bl e 3 gl J sl cCapgy canle
1982, sl da gl ad 0 o Jadl ¢ S o el A3Y e 2

2005 ¢ sl Aglead Ll o)l dineall
. 2007~ 1986 dilias dac! cdgiaal) 3 5l g ALY 3 ) 56l (5 snudl Ly il

c S il oo 5 lal A i eyl

22005 50909 ¢ bl Gl s

81



© Arabic Digital Library - Yarmouk University

Luial¥) gal ol

Aburas,R. and Fromme ,J.W. (Household Energy Demand in Jordan) Energy
Policy, vol.19, no.6 ,1991.

AL-Nader & AL-Raimony, Empirical Investigation of The Demand for
Electricity: The Case of Jordan 1970-1994. 1996

Atakhanova,Z. and Howie ,P.(Electricity demand in Kazakhstan) for period
(1994-2003), Energy Policy , vol.35, 2007.

Baltagi, B.H. and JM. Griffin. (U.S. Gasoline Demand: What Next?)
Energy Journal: vol. 5, no. 1, 1984.

Bruce, E. Hansen. Econometrics. University of Wissconsin. 2007.
(‘access on 12/10/2008) www.ssc.wisc.edu/~bhansen.

(ESCWA). United Nation, Economic Commission for Western Asia
(ESCWA). Arab Energy: Prospects to 2000 McGraw-Hill, 1982.

Gujarati, Domodar. Basic Econometrics. Magraw-Hill, New York. 2003.

Kouris, G. (Elasticities —= Science or Fiction?) Energy Economics: vol.3,
no.2, 1982.

Lynch, M.C. ((Thé Fog of Commerce: The Failure of Long-Term Oil Market
Forcasting.)) (International Studies, Political Economy of Global Energy and
Environment Series), 1992.

Maddala,G. S. and Kim ,In- moo. Unit roots cointegration and structural
change. Cambridge university press, Cambridge. 1998.

Maddala,G. S. Introduction to Econometrics. Macmillan publishing

company, New York. 1989.

Nordhaus, International Studies of the Demand for Energy, 1977.



© Arabic Digital Library - Yarmouk University

Nordhaus, International Studies of the Demand for Energy, 1977.Chapter13,
P239,

Taylor, and others, Energy Demand with Declining Schedules: An
Econometric Model for the U.S. Commercial Sector, Land Economics, 2003,
79(1), Page 86-105. '

Totto ,L. and T. M. Johnson. (OPEC Domestic Oil Demand: Product
Forcasting for 1985-1990) OPEC Review: vol. 7, No. 2, 1983.



© Arabic Digital Library - Yarmouk University

(1) A dala

crnil) Jaladl) b Aasdienalt clilul

gl

Dt Dead | | lad® Ll FI L&) Ll Gl
e SN NVl | gl | ASladt | Al | ASLoad | ASiawad
Hllge | B ga [ e el e
By E™
1500 40 35 93.33 52 160 496 269 {1980
1650 60 60 116.67 58 156 623 206 [ 1981
1650 60 60 116.67 82 183 677 319 1982
1650 65 65 120 75 165 687 317 1983
1800 65 65 130 83 147 686 351 1984
1800 65 65 130 87 143 765 359 1985
1800 65 65 130 96 152 813 361 1986
1800 65 65 130 104 142 772 336 | 1987
1800 65 65 130 111.3 158.7 796.7 341.1 | 1988
2000 75 75 163.33 112.4 146.1 800.3 3454 | 1989
2000 75 75 163.33 121.6 151 830 360.6 | 1990
2000 75 75 163.33 131 166.6 833 384.2 | 1991
2000 75 105 | 173.33 155 284 844 421 1992
2000 90 105 173.33 167 235 881 435 1993
2000 90 105 173.33 185 230 961 454 11994
2000 90 105 290 204 207 1033 488 1995
2000 90 105 290 218 192 1104 516 1996
2000 90 105 290 247 208 1237 533 1997
2080 91 106 291 242 182 1233 530 11998
2080 91 106 311 255 196 1216 550 | 1999
2080 91 106 311 282 242 1201 604 | 2000
2400 110 | 110 { 356.67 276 185 1274 640 | 2001
2500 120 [ 120 [ 356.67 292 174 1417 655 | 2002
3000 130 | 130 [ 383.33 298 214 1439 668 | 2003
3250 135 | 135 | 411.667 290 215 1769 670 | 2004
3750 220 | 220 | 478.333 299 181 2005 697 | 2005
4250 315 | 315 | 558.33 313 150 1837 741 | 2006
4250 315 | 315 | 55833 335 131 1794 840 | 2007
Yyhulfaa | Ja | Ja Ja bl | ghal | ghlah | ohocal | saa gl

(Rdbaa Macl) Apaeall 34 0 o A3 5 ) 5y 1 jaadll
Gliife Hled Jaea 8} (@b ge alldy ¢ Sl JB e cpiul jew Clidal 50 *
(abasl e (Jad g palall 5 galal)) o 3l
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sa¥lse | LAY e i LR TP | A el Sl al
Jdas S ol e | padiad Al PRI P B} T JPREN W Co Rl aadis

5 sl 2 il S S sl 3K e
521.6301 376.1265 | 236.9597 | 32.34688 22924 112347 1980
624.7089 | 390.6124 | 246.0858 | 33.59266 30088 126836 . 1981
684.89 405.772 | 255.6363 | 34.89639 36084 141765 1982
714.0687 | 421.4369 | 265.5052 | 36.24357 42607 155176 1983
746.2681 431.038 | 271.5539 | 37.06926 47314 164343 1984
729.8519 | 454.788 | 286.5164 |39.11177 51993 169461 1985
798.7522 | 472.4742 | 297.6587 | 40.63278 56360 176001 1986
784.7289 | 490.8342 | 309.2255 | 42.21174 60182 182034 1987
776.2141 509.8679 | 321.2168 | 43.84864 63955 185635 1988
771.4377 | 529.5754 | 333.6325 | 45.54348 65057 186390 1989
796.1073 | 584.1499 | 368.0144 | 50.23689 66684 188093 1990
799.2434 | 623.3964 | 392.7398 | 53.61209 66020 181498 1991
039.256 647.4834 | 407.9145 | 55.68357 71828 190674 1992
9727774 | 672.5809 | 423.726 57.84196 74333 181151 1993
1052.882 | 666.34 419.7942 | 57.30524 78194 177247 1994
1105.699 | 718.2282 | 452.4837 | 61.76762 85394 184078 1995
1120.739 | 738.2725 | 465.1117 | 63.49144 096177 201487 1996
1140.146 | 758.9906 | 478.1641 | 65.2732 103115 203796 1997
1213.454 | 778.6981 | 490.5798 | 66.96804 109887 208625 1998
1217.244 | 798.0687 | 502.7833 | 68.63391 112885 208627 1999
1233.086 | 818.1131 | 515.4112 | 70.35772 119520 252997 2000
1278.284 | 838.4943 | 528.2514 | 72.11051 133759 285832 2001
1329.639 | 858.7071 | 540.9855 | 73.84881 170593 372219 2002
1377.361 880.9412 | 554.993 75.76094 17647 389527 2003
1525.981 940.279 | 592.3758 | 80.86399 190288 424312 2004
1666.015 | 921.8721 | 580.7794 | 79.281 212731 466969 2005
1805 944.168 | 594.8258 | 81.19845 232245 523255 2006
1961.384 | 963.9821 | 607.3087 | 82.90246 244446 574782 2007

QL.‘ISJA.“JU_.}E“,M.\]‘ ua;li_):la_)h‘ :)J...a.a.“
.1994:2004:2006 Q‘_,lu\u ul&dl ?L:.“ Aaetll ¢ dalall Clelaayi 3_)313

1daaSl
Gl A sl Sl dwg Wb ey LuV dael claaly Cald L6

o il B Al o34 Jaee 330 23 (IS IS 220 D 1994420042006
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(2) s dala
(Self-correlation) b3l bls N JL.:&!'EJL‘H (1

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.560726 Probability 0.226731
Obs*R-squared 1.897702 Probability 0.168336

Test Equation:

Dependent Variable: RESID

Method: Least Squares

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error  t-Statistic Prob.

c -0.170280 0.188326  -0.904179 0.3772

Y 0.064158 0.193367 0.331796 0.7437

PP -0.011255 0.065932 -0.170714 0.8663

CP -0.016279 0.143783  -0.113222 0.9110

QP{-1) 0.350515 0.353173 0.992475 0.3334
RESID(-1) -0.516872 0413733  -1.249290 0.2267
R-squared 0.075908 Mean dependent var -2.14E-16
Adjusted R-squared -0.167274 S.D. dependent var 0.040367
S.E. of regression = 0.043613 Akaike info criterion =3.221360
Sum squared resid 0.036140 Schwarz criterion -2.928830
Log likelihood 46.26700 F-statistic 0.312145
Durbin-Watson stat 1.904119  Prob(F-statistic) 0.899528

Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0.561300 Probability 0.463416
Obs*R-squared 0.756009 Probability 0.384580
Test Equation:

Dependent Variable: RESID
Method: Least Squares
Presample missing value lagged residuals set to zero.

86

Variable Coefficient  Std. Error  t-Statistic Prob.
c -0.104390 0.264628  -0.394478 0.69791

PS 0.020092 0.154680 0.129892 0.8981

CS -0.029111 0.285793  -0.101860 0.9200

FS 0.032603 0.524021 0.062217 0.9511

Y 0.031177 0.309484 0.100739 0.9209

S{-1) 0.215801 0.373704 0.577466 0.5708
RESID(-1) -0.335011 0.447158 -0.749200 0.4634
R-squared 0.030240 Mean dependent var -8.50E-17
Adjusted R-squared -0.293013 S$.D. dependent var 0.059227
S.E. of regression 0.067348 Akaike info criterion -2.326399
Sum squared resid 0.081643 Schwarz criterion -1.985114
Log likelihood 36.07999 F-statistic 0.093550
Durbin-Watson stat 2.075166  Prob(F-statistic) - 0.996198
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Breusch-Godfrey Serial Correlation LM Test:
F-statistic 2463682 Probability 0.133010}
Obs*R-squared 2.869594  Probability 0.090268
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Presample missing value lagged residuals set to zero.
Variable @~ Coefficient Std. Error  t-Statistic Prob.
C -0.421465 0.413665 -1.018855 0.3211
PK -0.023893 0.280929  -0.085050 0.9331
Y 0.630759 0.727461 0.867069 0.3967
FK -0.278011 1.162998  -0.239047 0.8136)
K{-1) 0.409466 0.317107 1.291253 0.2121
RESID{-1) -0.668919 0.426169 -1.569612 0.1330
R-squared 0.114784 Mean dependent var -6.00E-17
Adjusted R-squared -0.118168 S.D. dependent var 0.147856
S.E. of regression 0.156348 Akaike info criterion -0.667901
Sum squared resid 0.4644498 Schwarz criterion -0.375371
Log likelihood 14.34877 F-statistic 0.492736
Durbin-Watson stat 1.947499  Prob(F-statistic) 0.777645
IBreusch-Godfrey Serial Correlation LM Test:
F-statistic 0.166015 Probability 0.688232|
Obs*R-squared 0.216549 Probability 0.641682
Test Equation:
Dependent Variable: RESID
Method: Least Squares
Presample missing value lagged residuals set to zero.
Variable Coefficient  Std. Error  t-Statistic Prob.
C 0.093171 0.486709 0.191431 0.8502
PG -0.005212 0.255321 -0.020414 0.9839;
TF -0.042377 0.542380  -0.078131 0.9385
Y -0.076606 0.344325  -0.222481 0.8263
G(-1) -0.068008 0.230303  -0.295296 0.7710
RESID({-1) 0.155410 0.381422 0.407449 0.6882
R-squared 0.008662 Mean dependent var -1.80E-16
Adjusted R-squared -0.252216 S.D. dependent var 0.065600
S.E. of regression 0.073408 Akaike info criterion -2.180004
Sum squared resid 0.102386 Schwarz criterion -1.887474
Log likelihood 33.25005 F-statistic 0.033203
Durbin-Watson stat 1.618125 Prob(F-statistic) 0.999333
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White Heteroskedasticity Test:

F-statistic 1.093901 Probability 0.453512
Obs*R-squared 15.12428 Probability 0.369712
Test Equation:
Dependent Variable: RESID*2
Method: Least Squares
Sample: 1983 2007
Included observations: 25
Variable Coefficien Std. Error t-Statistic Prob.
t
Cc 0.133674  0.125333 1.066549 0.3112
Y -0.290458  0.254089 -1.143132 0.2796
YA2 0.135800 0.156327 0.868694 0.4054
Y*PP -0.346872  0.193836 -1.789512 . 0.1038
Y*CP -0.072329  0.378260 -0.191214  0.8522
Y*QP(-1) 0.312164  0.369906 0.843901  0.4185
PP 0.252018  0.140706 1.791096 0.1035
PPA2 -0.017475 0.012116 -1.442326 0.1798
PP*CP 0.062458 0.151414  0.412496  0.6887
PP*QP{-1) -0.243150  0.178032 -1.365762 0.2019
cp 0.027892  0.333803 0.083559  0.9351
CP*2 -0.081392 0.101014 -0.805750 0.4391
CP*QP{-1) 0.026215  0.484978 0.054054  0.9580
QP{-1) -0.265836  0.327114 -0.812669 0.4353
QP{-1)*2 0.139847  0.219969 0.635759 0.5392
R-squared 0.604971 Mean dependent var  0.001564
Adjusted R-squared  0.051931 S.D. dependent var 0.001873
S.E. of regression 0.001824 Akaike info criterion -9.491844
Sum squared resid J.33E-05 Schwarz criterion -8.760518
Log likelthood 133.6480 F-statistic 1.093901
Durbin-Watson stat ~ 1.627818  Prob{F-statistic) 0.453512
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White Heteroskedasticity Test:
F-statistic 2.820606 Probability 0162190
Obs*R-squared 23.34470  Probability 0.272188
Test Equation:
Dependent Variable: RESIDA2
Method: Least Squares
Date: 12/28/08 Time: 00:08
Sample: 1983 2007
Included observations: 25
Variable Coefficien Std. Error t-Statistic Prob.
t
C -0.010961  0.205558 -0.053324  0.9600
PS 0.607057 0.688967 0.881112 0.4280
PSA2 0.145875 0.230260 0.633523 0.5608
PS*CS -0.184727  0.853554 -0.216421 0.8392
PS*FS 2275277 1.089726 2087935 0.1051
PS*'Y -0.596080 0.793668 -0.751044  0.4944
PS*S(-1) 0.137039 0.464812 0.294828 0.7828
Cs -1.757295 1.257664 -1.397269 (.2349
CSA2 -0,308658 0.299176 -1.031695 0.3605
CS*FS -3.187045 2.531952 -1.258730 0.2766
cs*Y 1.775628  1.784360  0.995107 0.3760|
CS*S(-1) 0751938  0.792757 0.948511  0.3966
FS -0.437101  1.103206 -0.396210 0.7122
FS*2 0.906385 1.671910 0.542126 0.6165
FS*Y 1750066  1.209530 1.446897 0.2215
FS*S{-1) =0.137827  1.498772 -0.091960 0.9312
Y -0.507276  0.741807 -0.683839 05316
YA2 0.706571  0.636466  1.110147  0.3292
Y*S(-1) 0.853051 0.971497 0.878079  0.4295
S(-1) 0.052592 0.617859 0.085120 0.9363
S{-1)*2 -0.390589  0.628950 -0.621017 0.5682
R-squared 0.933788 Mean dependent var 0.003368
Adjusted R-squared  0.602729 S$.D. dependent var 0.006002
S.E. of regression 0.003783 Akaike info criterion -8.469035
Sum squared resid 5.73E-05 Schwarz criterion -7.445180
Log likelihood 126.8629 F-statistic 2.820606
Durbin-Watson stat  2.304937  Prob{F-statistic) 0.162190

89



© Arabic Digital Library - Yarmouk University

White Heteroskedasticity Test:

Dependent Variable: RESID*2
Method: Least Squares

Date: 12/28/08 Time: 00:09
Sample: 1983 2007

Included obhservations: 25

F-statistic 1.325459  Probability 0.332169
Obs*R-squared 16.24540  Probability 0.298619
Test Equation:

Std. Error  t-Statistic Prob.

0.608693 -0.104204 0.9191
2.027233 -0.553891  0.5918
0.913361 -0.019942  0.9845
3.982116  0.560946  (.5872
5.093369 0.007415 0.9942
0.708906  0.858480 = 0.4107
1.626069 -0.365809  0.7221
1.705700 0.786188  0.4500
5.209683 -0.802116  0.4411
1.766332 -0.360208  0.7262
3.328084 - 0.139617  0.8917
7.107581  -1.983001  0.0755
2.049818 0.789845  0.4479
1.015333  0.580201  0.5746
0.280012  -0.749043  0.4711

Variable Coefficien
t

C -0.063428

PK -1.122866
PKA2 -0.018215
PK*Y 2.009373
PK'FK 0.037766
PK*K{-1) 0.608581
Y -0.594831
Y*2 1.341001
Y*FK -4.178772
Y*K(-1) -0.636246
FK 0.464658
FK*2 -14.09434
FK*K(-1) 1.619039
K{-1) 0.589097
K(-1)*2 «0.209741
R-squared 0.649816

Adjusted R-squared  0.159559
S.E. of regression 0.023513
Sum squared resid 0.005529
Log likelihood 69.73506

Durbin-Watson stat 1.782557

Mean dependent var  0.020987
$.D. dependent var 0.025648
Akaike info criterion -4.378805
Schwarz criterion -3.647480
F-statistic 1.325459
Prob{F-statistic) 0.332169
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PP Y QP{-1) CP
PP 1.000000 | 0.158482 | 0.099498 | 0.009432
Y 0.158482 | 1.000000 | 0.076375 | 0.450280
QP(-1) 0.099498 | 0.076375 | 1.000000 | 0.286040
cP 0.009432 | 0.450280 | 0.286040 | 1.000000
PS Y CcS FS S(-1)
PS 1.000000 | 0.427442 | 0.431469 | -0.269807 | 0.578325
Y 0.427442 | 1.000000 | 0.490583 | 0.145028 | 0.235407
cs 0.431469 | 0.490583 | 1.000000 | 0.206603 | 0.260213
FS -0.269807 | 0.145028 | 0.206603 | 1.000000 | -0.106471
S(-1) 0.578325 | 0.235407 | 0.260213 | -0.106471 | 1.000000
PK Y FK K(1)
PK 1.000000 | 0.018135 | -0.172470 | 0.287700
Y 0.018135 | 1.000000 | 0.145062 | -0.145866
FK -0.172470 | 0.145062 | 1.000000 | 0.217471
K(-1) 0.287700 | -0.145866 | 0.217471 | 1.000000
PG TF Y G(-1)
PG 1.000000 | -0.132947 | 0.192044 | -0.000893
TF -0.132947 | 1.000000 | 0.145049 | 0.251107
Y T0.192044 | 0.145049 | 1.000000 | -0.107137
G(-1) -0.000893 | 0.251107 | -0.107137 | 1.000000
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Dependent Variable: QP
Method: Least Squares
Sample(adjusted): 1983 2007

Included observations: 25 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic  Prob.
c 0283125 0.131765 2.148721 0.0441
Y 0.324064  0.18%018 1.714463  0.1019
PP -0.054102 0.066222 -0.816971 0.4236
CP 0.157150  0.145185 1.082409  0.2919
QP(-1) -0.038008 0.217487 -0.174761 0.8630
R-squared 0.303732 Mean dependent var 0.398879
Adjusted R-squared 0.164478 S.D. dependent var  0.048377
S.E. of regression 0.044220 Akaike info criterion -3.222416
Sum squared resid  0.039108 Schwarz criterion -2.978641
Log likelihood 45.28020 F-statistic 2181142
Durbin-Watson stat  2.014832 Prob(F-statistic) 0.108108
Dependent Variable: S
Method: Least Squares
Sample(adjusted): 1983 2007 :
Included observations: 25 after adjusting endpoints
Variable Coefficient Std. Error t-Statistic  Prob.
c 0448679 0.222362 2.017789  0.0580
PS -0.142102 0.150568 -0.943768 0.3571
CsS 0.535866 0.279852 1.914822  (.0707
FS 0.100528 0.516147 0.194766  0.8476
Y 0.205523 0.303112 0.678045 0.5059
S{-1) -0.072200 0.235324 -0.306810 0.7623
R-squared 0.271463 Mean dependent var  0.444764
Adjusted R-squared  0.079742 S.D. dependent var  0.069390
S.E. of regression 0.066566 Akaike info criterion -2.375692
Sum squared resid 0.084189 Schwarz criterion -2.083162
Log likelthood 35.69615 F-statistic 1.415930
0.263422

Durbin-Watson stat 2.147979

Prob{F-statistic)
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Dependent Variable: K
Method: Least Squares
Sample(adjusted): 1983 2007

Included observations: 25 after adjusting endpoints

Variable Coefficient Std. Error  t-Statistic  Prob.

c -0.251034 0.325983  -0.770082 0.4503
PK -0.676630 0.290600 -2.328391 0.0305

Y 1.170037 0.628189  1.862556 0.0773
FK 0.745072 1.190749  0.625717 0.5386
K{-1) -0.230054 0.186768 -1.231762 0.2323 .
R-squared 0.419908 Mean dependent var  0.310414
Adjusted R-squared 0.303890 $.D. dependent var 0.194129
S.E. of regression 0.161968 Akaike info criterion  -0.625978
Sum squared resid  0.524673 Schwarz criterion -0.382203
Log likelihood 12.82473 F-statistic 3.619322
Durbin-Watson stat 2.248189 Prob{F-statistic) 0.022433
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Dependent Variable: G

Method: Least Squares

Sample(adjusted): 1983 2007

Included observations: 25 after adjusting endpoints

Variable Coefficient Std. Error t-Statistic  Prob.

c -0.270695 0.420593 -0.643605  0.5271
PG -0.038374 0.249627 -0.153726 0.8794
TF 0.674799 0.521098 1.294954 0.2101

Y 0.494741 0.282384 1.752014 0.0951
G(-1) -0.549361 0.155340 -3.536514  0.0021
R-squared 0.481861 Mean dependent var  0.336596
Adjusted R-squared  0.378233 S.D. dependentvar  0.091134
S.E. of regression 0.071861 Akaike info criterion -2.251304
Sum squared resid 0.103281 Schwarz criterion -2.007529
Log likelihood 3314131 F-statistic 4.649923
Durbin-Watson stat  1.494969 Prob{F-statistic) 0.008115
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Abstract

Mahmoud Waheed Qasem

Estimating the Demand for oil Derivatives in Jordan An
Econometric

Study (1980-2007)

Master, Yarmok University

Supervisor: Prof: Waleed Homedat

This study aimed to examine the realities of 0il consumption in
Jordan during the assessment functions of the demand for petroleum
products such as Petrol, diesel, kerosene and gas, and to identify the
most important variables affecting the demand for these products,
and the statement of the relative influence of each of these variables
on the demand functions. This study has been used time-series data
for the period (1980-2007). To achieve the objectives of the study,
the study used the methodology and standard descriptive, and
statistical methods to ensure the credibility of the results, the study
also functions estimate the demand for oil derivatives in question.
After the necessary tests, the results of estimating a function of
demand for gasoline, the demand for gasoline is affected by a
positive rate of annual per capita income. It also showed the results
of estimating a function of the demand for diesel. While the results
showed the function of the demand for estimating the demand for
kerosene adversely affected prices and a positive rate of annual per
capita income.

The study made recommendations that could help in decision-
making, including: reduction of imports of petroleum products and
the search for alternative sources of oil and the need to focus on
extracting oil shale rock to ease the burden of the cost of imported
energy, as the study recommended that the attention of other energy
sources such as wind, solar and nuclear energy, and further studies
on the demand for oil derivatives, especially after the liberalization
of prices of oil derivatives in 2008.

Keywords: energy, oil, Jordan





