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11 .Vector Autoregressive Model.
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16, Stationary

7 Non-Stationary
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26- Restricted Intercepts and No Trends
27- Include an intercept but not a trend.
28- Trace and Maximal Eigen value Tests
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33- Erorr Correction Mechanism(ECM)
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Determinants of Private investment in Iran: An Auto-regression Estimation

Abstract:

In This Paper we have used analysis of variance and auto-regression to examine the impact of
variables Such as GDP, government investment, inflation, infrastructure and institutions such as
rules and regulations, property rights, corruption and social Securiteis on private investment in
Iran during 1363-83. The result shows that while GDP and infrastructure played a positive and
significant role in promoting private investment, the institutions such as rules and regulations,
property rights, Social Securities and Corruptions had played highly negative impacts on private

investment.
JEL Classification: Eg;, Ex, Ex3

Key words: private investment, Gross Domestic products, Analysis of Varlance, Property rights,
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