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2. Generalized Least Square.
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Government Size and Unemployment: Evidence from Panel Data", Applied Economics, 37,
2005, PP: 1193-1199.
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1. Lagrange Multiplier Test.
2. Ordering of the Variables.



SRS saal YISe g (5 guu Ly gael (Sl (e anal pl yiSa /.l g ol g (5 lsas A

axly ads ) (yg03l O-Y

22 2Bl b oble S5 5l )2 5550 (sloyuiie (S5 2l VAR laJas oy 5l L3
Ll byt o e ygo ol o el LLb VAR s ;5 ooliiasl 8,50 (glo iie 51 .05
gy als o ye sy I lel 55 ol 5l ol gl po STy il A g 08 cad el
slopssil ol Jlo 50 (Gloj sl ;0 axly ady) 0525 pae b 0gzg and ) o) sl
o9 3 omerked a3l TADF sy aty; gasT Ll pegee a5 ilonss (B jme gilise
Lo isesl an s KPSS s o3l aSyl 4 az g5 b .ol “KPSS 5051 o o LS-DF 505
H9b (a0 g3l By 05Tl 39 Sho 4l b Al alezjlicul (Glaa e sl K
3529 pae b 097 s oy Sl 05031 il 1 45 old ez 5 I el (gm0 3590 it (UL
Ol ;1 0550 sl i (55 » 9ly iy (903] S S ool Lo )0 0l ady,
1 3 18 5,10 g 4y o s B gl g5 cglas oz pelans o U puiiie 5 S gt a5 ol
5 03w VAR oo sl oaltinl s (nl b oS 8 pudlgs o0 1) (o) 2 3590 sl tie (2ULe
ol 00 (el b Joke o Sl by g e JICE] g0 s i pelans

(bl youo 4ns ,9) KPSS uslg aliy y (4903l guls ¥ Jouo

GGD | RGD R
U INF P P W yeie ol
-If5 -5 -5 EE | R | a0 maw s S o)l lude
Y “IYY NA VY| A TS DT TS
be bLe bLe be bLe Opes] s

s glaanily 135l

of @i s Jae oo O-F
S Slapgesl Wb e il ls 4320 3l ol s 55 g slaye STy @l (owyp 5l L3
(S H5b A iy Sy5e Sl Joe LT aS 098 ns b 058 lowl b Joe (59, 2 garseiS g

1. Stability Condition.

2. Augmented Dickey-Fuller.

3. Phillips-Perron.

4. GLS-Detrended Dickey-Fuller.

5. Kwiatkowski, Phillips, Schmidt, and Shin (KPSS).
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