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xtunitroot fisher =ze, dfuller drift lags (0}

Fisher—-type unit-root test for ze

Based on augmented Dickey-Fuller tests

Ho:
Ha:

211 panels contain unit roots

At least one panel is stationary

AR parameter: Panel-specific

Panel means: Included
Time trend: Hot included
Drift term: Included

Number of panels = 10
Number of periods = E
Aaymptotics: T -» Infinity
ADF regressiocns: 0 lags

Statistic p-wvalue
Inverse chi-sguared(lg) = 45 T271 0.0001
Inverse normal Zz -4 1618 o.oooo
Inverse logit t(44) L* -4 _ 3338 0.ooo00
Modified inwv. chi-sguared Pm 5.431%8 0.ooo00
P statistic requires number of panels to be finite.

COther statistics are suitable for

finite or

infinite number of panels.

xtunitroot fisher gize, dfuller drift lags (0)

Fisher—-type unit-root test for gis=e

Based on sugmented Dickey-Fuller tests

Ho:
Ha:

211 panels contain unit roots

At least one panel is stationary

AR parameter: Panel-apecific

Panel means: Included
Time trend: Mot included
Drift term: Included

Number of panels = iad
Number of periods = a3
Asymptotics: T -> Infinity
ADF regressions: 0 lags

Statistic p-value
Inverse chi-sguared(20) el T73.0310 0.o0000
Inverse normal Z —-5.848%9 0.o0000
Inverse logit t(54) L* -6.2988 0.o0000
Modified inwv. chi-squared Fm 5.3843 0.0000
P statistic requires number of panels to be finite.

Other statistics are suitable for

finite or

infinite number of panels.
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xtunitroot fisher vd, dfuller drift laga(0)

Fisher-type unit-root test for rd
Based on augmented Dickey-Fuller tests

Ho: All panels contain unit roots Humber of panels = 10
Hz: At least one panel is staticnary Humber of periocds = a2
AR parameter: Panel-apecific Zaymptotics: T -> Infinity
Panel means: Included

Time trend: Hot included

Drift term: Included ADF regressicns: 0 lags

Statistic p-value

Inverse chi-sguared(g) = 15.2473 0.0038

Inverse normal Zz —-2.9558 0.001e

Inverse logit t(l13) L -3.0322 0.0030

Modified inwv. chi-sgquared Pm 3.8242 0.0001

P statistic regquires number of panels to be finite.
Other statistics are suitabkle for finite or infinite number of panels.

xbtunitroot fisher owne, dfuller lags (0)

Fisher-type unit-root test for owne
Based on augmented Dickey—Fuller tests

Ho: All panels contain unit roots Number of panels = 10
Hz: At least one panel is stationary HNumber of periods = E
LR parameter: Panel-specific baymptotics: T -> Infinity
Panel means: Included

Time trend: Hot included

Drift term: Hot included LDF regressiocns: 0 lags

Statistic p—value

Inwverse chi-sguared (20) = 52 . 0642 0.0001

Inverse normal Z -3.1663 0.0008

Inverse logit t(493) L* -3.8732 0.0o002

Modified inw. chi-sguared Fm 5.06%58 0O.000a0

P statistic requires number of panels to be finite.

Other statistics are suitable for fimite or infinite number of panels.
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xtunitroot fisher ex, dfuller demean lags{0)

Fisher-type unit-root test for ex
Based on augmented Dickey-Fuller tests

Ho: 211 panels contain unit roots Number of panels = 10
Ha: 2t least one panel is stationary Number of periods =
AR parameter: Panel-apecific Rsymptotics: T -» Imfinity
Panel means: Included

Time trend: Hot included Cross-sectional means removed
Drift term: Not included ADF regressions: 0 lags

Statistic p-value

Inverse chi-sguared(20) E 40.9318 0.0038

Inverse normal Z -0.32889 0.1le13

Inverse logit t(54) L* -1.5384 0.0&64%

Modified inv. chi-sguared PEm 3.30%6 0.0005

P statistic requires number of panels to be finite.

Other statistics are suitable for finite or infinite number of panels.

i (e (gl yl38le 5 (29,5

xtabond ex rd owne ze size, noconstant lagsa(l) twostep arteats(Z)

Arellano-Bond dynamic panel-data estimation HNumber of obs = 70
Group warisble: san Number of groups = 10
Time warisble: year
Cbs per group: min = 7
avg = 7
max = 7
Humber of instruments = 32 Wald chiZ (5) = 131134 .08
Probk » chiZz = 0.0000
Two—step results
=54 Coef . S5td. Err. = Ex|z| [95% Conf. Interwvall
=54
L1. .0218853 0558244 T7.70 0.000 -.0875286 .1312991
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The effect of private ownership on export intensity in the manufacturing
industries vehicles and transportation of iran during the period (1994-2012)

ABSTRACT: This study was designed to evaluate the effect of private ownership on export
intensity in the industries manufacturing vehicles and transportation of Iran. Moreover, the
effect of competitiveness, firm size and R & D costs variables on exports in these industries were
examined. To estimate the GMM method were used in this study, Data using International
Standard of Industrial Classification (ISIC) at the 4-digit codes related industries manufacturing
vehicles and transportation of Iran for the period (1994-2012) have been obtained. The results
show that private property, costs of research and development and competitiveness in the export
intensity of manufacturing industries vehicles and transport are positive and meaningful effect. It
was also noted firm size has no significant effect on export intensity. According to the results
obtained, obstacles and support the export-oriented firms in the industry privately operated, can
be the industry's policy priorities, As well as providing on entry for private firms in these
industries are planning to production and exports could be a step to improve production and
foreign trade.

Experimental results obtained from this study were obtained using dynamic panel. In panel data,
time series data and cross-sectional data are combined, thus The properties of heterogeneous
sections disappears, not only can provide information useful for estimating econometric models

but Based on the results obtained can take considerable policy.

In this way data from the Statistical Center of Iran for firms with 10 employees and more in the
manufacturing industries vehicles and transportation , over the years 84-1392 have used . Export
intensity as the dependent variable and private property are presented as an explanatory variable.
Moreover, the effect competitiveness, firm size and R & D costs on exports in these industries
were examined also The first difference dependent variable is used as an instrumental variable.
The main objective of this study was to explore the effects of private property in the heavily
export manufacturing industries and transport vehicles Iran. Due to the gap in studies related to
the effect of ownership and exports in industries of Iran, the necessity of this research will be

revealed.

According to the results, the main hypothesis of research based on private ownership has a

positive effect on export intensity in manufacturing industries and transport vehicles Iran is
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confirmed. The second hypothesis as that, no matter how competitiveness in the sub-industries
and transportation vehicles increases, exports of this sector increases, was confirmed. The third
hypothesis suggests that the larger the size of the firm export vehicles and transport industries
will also increase, this hypothesis was rejected. Finally, the fourth hypothesis that by increasing
spending on research and development in vehicles and transport industries will increase the
country's exports in this industry sector, was accepted.

Keywords: : export intensive, private property, manufacturing industries vehicle and transport,
dynamic panel data.

15



, ..' TR} ’.' /.
a7
Shahrood University of Technology
Faculty of Industrial Engineering & Management
MSC Theseis Strings economic trends economic systems Planing

The effect of private ownership on export intensity in the
manufacturing industries vehicles and transportation of iran
during the period (2005-2013)

By:

Fatemeh Karampoor

Supervisor:

Dr. Ali Dehghani

September 2016


http://shahroodut.ac.ir/fa/schools/index.php?id=S008

