
 م١١

 







 
 


محيي الدين ياسين أيوب 

 
 

 
 

 
   : المستخلص


 
 
 

 





 


 



  

المقدمة 




 




 





 
OLS
Cobb-Douglas

  
البنوك السعودية 



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Moshe Kim
 Benston

 Trans Log

    
ZardkoohiKolari    
RayNoulas

 Miller
 

الأساس النظري لدوال الإنتاج 



 KL
Q = f (L, K)                                           (1)



  


 

f (0,K)  =  f (L,0) = 0                      (2)

 

 0
K
f

≥
∂
∂             (3) 

  0
L
f

≥
∂
∂  (4 )

Hessian Matrix
 
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≤
∂

∂   (5)
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≤
∂
∂    (6)
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∂∂
∂

∂
∂
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∂   (7)

 Returns to Scale
 

f ( eL,eK) =ef ( L, K ) (8)
 

f ( eL,eK) >ef ( L, K ) (9)
 

f ( eL,eK) <ef ( L, K ) (10)

  ν
f (eL , eK) = eu f ( L , K) (11)

  ue > 0

eeu
u > 1u = 1

 u < 1



  

 

 
d ln(k/L)s

 Marginal Rate of Technical Substitution 
  MRTS 

                 
)MRTSln(d

)
L
Kln(d

LK

=σ  (12)


 


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MP
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)
L
Kln(d

K

L
=σ 13

LK


 


r
wMRTS = (14)

rw =
 



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
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







=

r
wlnd

L
Klnd

σ 15


 

 Cobb-Douglas Production Function دالة كوب - دجلاس للإنتاج
7

 
 Q = A La Kb (16)



  

 b,a , A
 


Q
L

L
Q

∂
∂α = (17)

         
Q
K

K
Q

∂
∂

β =   (18)

 
 0 <a < 1 0 <  b < 1   a + b ≤ 1 (19)

LK, A
 A

(19)
 a + b16

 f (l L , l K) = A (lL )a (lK )b
 la + b Ala Kb (20)

 = la + bf (L,K)
a+b=1a+b > 1
a+b < 1

 

 
 


 

   




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L
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∂
∂ βα                    (21)
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
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K
QKAL

K
Q 1 βα

∂
∂ βα  (22)

 


 



  
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α                                       (23)

     
p
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Q
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
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

β                                        (24)

p , w , r
 

r
w

K
Q
L
Q

MRTS ==

∂
∂
∂
∂

                         (14)

 

















=σ

r
wlnd

L
Klnd

(15)

 

البيانات والمتغيرات 

Q

 




 

Q



 



  

Multicollinearity


 




 

النموذج الاقتصادي 







 

أولا : خصائص النموذج 



 

 
 

 
 

 



  

 

ثانيا : صياغة النموذج 



 
 Q = A La Kb 21

 b,a , A
 Q
  L, K          


 

 ln Q = ln A + a ln L + b ln k + m            (22)

 

( ) µα +−+=
L
Kln1Aln

L
Qln                         (23)


 

  Heteroskedasticity  •

 Multicollinearity •

 (1-a)α

النتائج الإحصائية للدراسة 
 Ordinary
Least Squares 

(SPSS)
 



  

أولا : دالة كوب - دجلاس 
 

 
 

    t
 

 
 

- 2.853696
0.433311
0.559525

0.415583
0.029324
0.039301

-6.867
14.777
14.237

  DW = 1.92           F = 511.35414 R2 = 0.95656

  R2


 
 


 F

t 





 

 


 



  

 

ثانيا : تعميمات كوب-دجلاس 


 

 

( ) µα +−+=
L
Kln1Aln

L
Qln (24)

 

 
 

 Cobb-Douglas Production Function
    t

 
 

- 2.935726
0.434554

0.1868861
0.028639

-15.709
15.173504

  DW = 1.92             F = 230.24194R2 = 0.84008



 

F


 


 

 



  





 




 

 ثالثا : استنتاجات عامة 


 
 

 
    αβ

 
 

 
 

 
 

 
 


 

•
 

 

•
 

 •
 

 



  

 

الخاتمة والتوصيات 





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ABSTRACT. The Saudi banking industry is one of the largest productive sectors in the
country in terms of capital, labor, and output.This sector played a major role in the Saudi
economy in the eighties.It experienced a great deal of developmentand growth in the
technology of producing the banking services and the quality and quantity of these services.

This paperstudies and analyzes the production of the Saudi banking industry in the
eighties.For this purposeCobb-Douglas production function and its various forms have
been utilized for estimating production parameters by using OLS techniques.The collected
data were both time series and cross sectionalcovering the entire banking industry for the
period 1980-1989. On the basis of the findings, Cobb-Douglas production function and its
intensive formproved to be the best models to explain all the issues of the Saudi banking
industry.The results show that the elasticities of capital and labor are 0.43 and 0.56
respectively. Accordingly,constant returns to scale seem to characterizethe Saudi banking
industry.


