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Application of “LIML_LVR” method practically according to the
general formula K-CLASS on suggestion simultaneous equation

Abstract

In this paper we try to shed light on one of the methods of estimating the
structural parameters of the linear simultaneous equations models Which
provide consistent estimates sometimes differ from those that we get from other
traditional methods according to the estimators of the general formula K-CLASS
.This method is known as the limited information maximum likelihood "LIML"
or least variance ratio "LVR" method, which represent by formula (14.2) The
other side of the LIML method, which is famous for estimating parameters in
linear simultaneous equation (individually) attributed to the system of linear
equations so that the identification test for this type of equation be over
identified and the advantage of this method in the general formula for the
estimators of K-CLASS That the value of k be a variable otherwise known other
estimators of K-CLASS in which the value of k is a constant Where the method
has been applied to simple real-time system of linear equations constructed by
the researcher describe the relationship between economic growth, exports and
some variables related to them and draw conclusions using ready-made
programs (Excel, Minitab) and finally to comment on the results and viewing the

- Nain conclusions and then write some of the recommendations.
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gLl sl

G S daddl (1.3) daghiall Agudall Jo¥) Adlaall clalea pali Jdo 3l o

) . o Y1=yo+BryatyiXatus

30 yall alacal) cuilS 13) La) dadidiall (5 981 A5Y) Auhadl) Aalaal) ks 8 A5, yhal) o < pgd oY Al
daanl gl plall daglil) ) palil) e Ladly LAY of pafil) ol Lalal dadidia el Lgallea s
‘ .(ILS,I1V,25LS)
Cradiall J3idall J&N) pUad] ) pafisl) Juagill o3 (Exsel,Minitab) 3 alad) gal sl aladiclsé
el Cracaiall J3aal JeE) sUadf il pais WS gss Al Al A A Al paial)
A il A lasy V'S alaia¥) gua ga Aslaall b dn 4

(2.4) &, ds>

Vz V1 Wz W1

13712506- 10162.1 13061946- 4025.7
9621170- 8991.7 8940625- 4288.0
6180773- 6026.3 5504229- 2322.6
2647152- 4580.6 2000748- 1218.0
1259459 3589.7 1895729 1015.6
10919524 3103.6 11770808 5073.3
5416846 4211.5 6099729 5015.1
10010830 2878.6 10702572 4910.5
9547414 945.8 10090438 2021.5
3610463 2629.7- 3926108 2940.0-
483012- 13153.7- 275380- 12130.2-
1992406 12612.4- 2160053 10980.9-
6220729 9543.5- 6375036 7357.0-
6686556 11444.0- 6786845 8733.0-
1896809 15056.0- 1879049 12609.8-
1986931- 11333.9- 2184994- 10061.0-
1219026 2759.5- 929526 735.3-
754315 4828.8 469738 9327.6
11591278- 9422.5 12265704- 11398.4
2057117- 8299.2 2655780- 11298.9
2545886 7509.1 1855908 9182.1
6171461- 2691.6 7128463- 4348.5
22341683- 12546.2- 23564536- 8733.7-
12373472- 129.6 13782424- 1080.2-
28157879 41.7- 27403575 4127.7
62949885- 2312.7 62909499- 2263.5-
49686610 852.9 48967392 2180.3-
72560588 1318.6- 72712522 7212.9-
56942518- 4053.1 56451526- 3506.8
3426382- 7849.8 3299174- 3937.5

Y dall aladiul Wl Jsasl) A (24) edel Jead @l ol G

35 (11.2) Ofimal) (389 45 2a ?,rd, (i=1,2) Cuas (Vi =Yi— xlj})! (\Nu =Yi— XT)
B LS Jaad) (i A e L) Juagil) a3 (18.2) Aalaeall Jad Lgaliad Al aualaal) ¢y quiill e (8.2)
1 A Joaad)

(3.4) a2, Js2>

w2*v2 | w2*v1l | wil*v2 | wil*vl | v1*v2 | wil*w2 | V212 | vin2 | w212 | win2 |
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1.79112E+14 - - | 409095 - - | 1.88033 | 103268 | 1.70614 | 162062
1.32737E | 5.52024 66 | 1.39348 | 5.25835 E+14 276 E+14 60
+11 E+10 E+11 E+10
8.60193E+13 - - | 385564 - - | 9.25669 | 808506 | 7.99348 | 183869
8.03914E | 4.12556 10 | 8.65107 | 3.83374 E+13 69 E+13 44
+10 E+10 E+10 E+10
3.40204E+13 - - | 139966 - - | 3.82020 | 363162 | 3.02965 | 539447
3.31701E | 1.43555 84 | 3.72472 | 1.27841 E+13 92 E+13 1
+10 E+10 E+10 E+10
5.29628E+12 - - | 557917 - - | 7.00741 | 209818 | 4.00299 | 148352
9.16463E | 3.22423 1] 121255 | 2.43691 E+12 96 E+12 4
+09 E+09 E+10 E+09
2.38759E+12 | 6.80510E | 1.27911 | 364569 | 4.52108 | 1.92530 | 1.58624 | 128859 | 3.59379 | 103144
+09 E+09 9 E+09 E+09 E+12 46 E+12 3
1.28532E+14 | 3.65319E | 5.53980 | 157454 | 3.38898 | 5.97168 | 1.19236 | 963233 | 1.38552 | 257383
+10 E+10 94 E+10 E+10 E+14 3 E+14 73
3.30413E+13 | 2.56890E | 2.71660 | 211210 | 2.28130 | 3.05908 | 2.93422 | 177367 | 3.72067 | 251512
+10 E+10 94 E+10 E+10 E+13 32 E+13 28
1.07142E+14 | 3.08084E | 4.91582 | 141353 | 2.88172 | 5.25550 | 1.00217 | 828633 | 1.14545 | 241130
+10 E+10 65 E+10 E+10 E+14 8 E+14 10
9.63376E+13 | 9.54354E | 1.93001 | 191193 | 9.02994 | 2.03978 | 9.11531 | 894538 | 1.01817 | 408646
+09 E+10 5 E+09 E+10 E+13 E+14 2
1.41751E+13 - - | 773131 - - | 1.30354 | 691532 | 1.54143 | 864360
1.03245E | 1.06148 8 | 9.49443 | 1.15428 E+13 2 E+13 0
+10 E+10 E+09 E+10
1.33012E+11 | 3.62227E | 5.85903 | 159557 | 6.35339 | 3.34041 | 2.33301 | 173019 | 7.58341 | 147141
+09 E+09 012 E+09 E+09 E+11 824 E+10 752
4.30370E+12 - - | 138495 - - | 3.96968 | 159072 | 4.66583 | 120580
2.72435E | 2.18784 503 | 2.51290 | 2.37193 E+12 634 E+12 165
+10 E+10 E+10 E+10
3.96574E+13 - - | 702115 - - | 3.86975 | 910783 | 4.06411 | 541254
6.08402E | 4.57659 30 | 5.93675 | 4.69011 E+13 92 E+13 49
+10 E+10 E+10 E+10
4.53806E+13 - - | 999404 - - | 4.47100 | 130965 | 4.60613 | 762652
7.76687E | 5.83937 52 | 7.65209 | 5.92695 E+13 136 E+13 89
+10 E+10 E+10 E+10
3.56420E+12 - - | 189853 - - | 3.59788 | 226683 | 3.53083 | 159007
2.82910E | 2.39184 149 | 2.85584 | 2.36944 E+12 136 E+12 056
+10 E+10 E+10 E+10
4.34143E+12 | 2.47645E | 1.99905 | 114030 | 2.25197 | 2.19832 | 3.94789 | 128457 | 4.77420 | 101223
+10 E+10 368 E+10 E+10 E+12 289 E+12 721
1.13312E+12 - - | 202906 - - | 1.48602 | 761484 | 8.64019 | 540666
2.56503E | 8.96350 0| 3.36390 | 6.83480 E+12 0 E+11
+09 E+08 E+09 E+08
3.54330E+11 | 2.26827E | 7.03595 | 450411 | 3.64244 | 4.38153 | 5.68991 | 233173 | 2.20654 | 870041
+09 E+09 15 E+09 E+09 E+11 09 E+11 22
1.42175E+14 - - | 107401 - - | 1.34358 | 887835 | 1.50447 | 129923
1.15574E | 1.32122 424 | 1.09219 | 1.39809 E+14 06 E+14 523
+11 E+11 E+11 E+11
5.46325E+12 - - | 937718 - - | 4.23173 | 688767 | 7.05317 | 127665
2.20408E | 2.32432 31| 170724 | 3.00074 E+12 21 E+12 141
+10 E+10 E+10 E+10
4.72493E+12 | 1.39362E | 2.33766 | 689493 | 1.91173 | 1.70411 | 6.48154 | 563865 | 3.44439 | 843109
+10 E+10 07 E+10 E+10 E+12 83 E+12 60
4.39930E+13 - - | 117044 - - | 3.80869 | 724471 | 5.08150 | 189094
1.91870E | 2.68366 23 | 166111 | 3.09981 E+13 1 E+13 52
+10 E+10 E+10 E+10
5.26471E+14 | 2.95645E | 1.95126 | 109574 | 2.80303 | 2.05806 | 4.99151 | 157407 | 5.55287 | 762775
+11 E+11 747 E+11 E+11 E+14 134 E+14 16
1.70536E+14 - | 1.33658 - - | 1.48878 | 1.53103 16796 | 1.89955 | 116683
1.78620E E+10 | 139994 | 1.60360 E+10 E+14 E+14 2
+09 E+09
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7.71627E+14 - 1.16227 - - 1.13114 | 7.92866 1739 | 7.50956 | 170379
1.14273E E+11 | 172125 1.17418 E+11 E+14 E+14 07
+09 E+09
3.96015E+15 - 1.42487 - - 1.42396 3.96269 | 534858 | 3.95761 | 512343
1.45491E E+11 | 523479 1.45584 E+11 E+15 1 E+15 2
+11 6 E+11
2.43302E+15 | 4.17643E - - | 4.23777 - 2.46876 | 727438 | 2.39781 | 475370
+10 1.08332 | 185957 E+10 1.06764 E+15 E+15 8
E+11 8 E+11
5.27606E+15 - - | 951093 - - 5.26504 | 173870 | 5.28711 | 520259
9.58787E 5.23372 0| 9.56784 | 5.24468 E+15 6 E+15 26
+10 E+11 E+10 E+11
3.21449E+15 - - | 142134 - - 3.24245 | 164276 | 3.18677 | 122976
2.28804E 1.99686 11 | 2.30794 1.97964 E+15 20 E+15 46
+11 E+11 E+11 E+11

S5l ¢ giE aladiuly (18.2) Aalaall Jad Leidaiu) ai (3.4) cabed) Jgaadl B 33 sa gall guilidl) )@
ti LSy 0 ad e Jaaally
A=2.91E+25
B=-5.3E+25
C=2.43E+25

:—B+\/BZ—4AC

1

2A

~B-+/B*-4AC

2

2A

=1.00

=0.83

A0 =K=10 e Gasilyy quasal) aaigh e 08 G Jags £y ol adii La ) Ialiiad g
A0V dipall e Juaadl (19.2) K-CLASS @i jaial dalal) dipall

by
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