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Abstract:

This study aimed to investigate effect of investment portfolios on profitability
of Jordanian Islamic Banks during the period (2010-2019). The study sample
involved Jordan Islamic Bank and International Islamic Arab Bank. The data was
collected from the annual financial reports issued by those banks. In order to
achieve the aims and come to the conclusion. The study based on analytical
descriptive approach, it employed standard analysis for panel data method The
statistical analysis program (E-views) is used to estimate the model of the study.
The results of the study indicate significant statistical effect of investment
portfolios on return on assets and return on equity and on earnings per share for
the Jordanian Islamic Banks. The Most important of what the study recommended
is that the investment management of the Jordanian Islamic Banks have to employ
their resources and variation among the different investing activities through
variety of financing techniques and investment to achieve increase in returns, and
so improving averages of profit with what guarantees the continuation of the bank
work.
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Oe abind WY claye s L i)y 38Ul clain€ Al cilaiadly o Lo dpdlu) 4)Liy)

(29602 ¢(21) &) « leindl e pil) uladl) dgiall i
die il Ky L) Ajpall 550 Gen dayl) asgie dpedlal) cijladll B Ayl 2.2
Shad) S lsall dal) b deabially bl Slai) sae el e ulaay Cilise aladinly
V)l Gy gl Calagis Jypailly OLeia) (st DY) Copaall 5l 535 Allall
A padll deliall (S o dpadll gl 3 Zala@Y) Jalsall ann L) Cijladl W
GBS o Cipliaa) 5)38 48 jeal dage ALl Chpisall Hiiads Cipeae S AN pephanill il
LI 0 eriioadd LoD Claglead) N Jpaasll Cijlaall ool ayit ) d8liaY Ly dmyyl) oo

(A B ) e J5S ps Al o3 s (201765815 3lan)

:(ROA) Jsual o silal) Jara .1
a3 8)Y) e S (bl 3 acludy Cipeadd) Jgeal gsane o dlal) Jaes dpsil) 038 (uis
Slaal o duadl I8 ~ L) alg e Capead) 5538 e Gld Ja Laasil) 038 i) LS 2 L)Y

.(2008¢ islanll) Jsual)
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dppall sy m)ll dla
100 x = (ROA) Jsa¥) e silal) Jaxa

Jsa¥) Maa)

(ROE) 4Ll (3s8a o adlal) Jara .2
LSy L)Y Gaias 8 dalial Jlsa) alasind 8 Coyeaall 350 50 (saa pnall 138 iy
Slo Ginial slal) s LS Y1 g b Jumdl Cipead) 500 o o @l Ja ) 538 Cands)|
(2009 «Jic) Capad) & panlua) ol i)
Agpall 2 =l s
100 x — (ROE ) il gia o lal) Jona

ALl Bgia Maa
(EPS) z ¥ (s galadl agd) das .3
Cipeaall Jlawly 8 4Shiay pgus JS e galad) aaldl) adin o) 2ilall Jiay o3 ydsal) say
-(2009:¢ k)
Al 2wl ila
100 x = (EPS) galal) pguadl e ilall Jans
L Sl agasY) e

Adpall LLias) ly) .3
shaydl) e Cinay 1.3

Slo alal)l Jaee ay el iyl duhall Gl iadl slasVl Gawll 38 ay
Ll ((EPS) zW¥) (e galall pgudd) duan 5 ((ROE) dSlall (35ia o 2ilall Janay «(ROA)Jsna!
alall Ayl ALl bl e slaeY @lldy dipleiuy) i) aas oy sgd il il
~2010) o sxiedl syl Gldy ¢ Joall Y el Copaalls 3V SLY) Capaally
(2019
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dadina Aa ) Ao cijuaall Lafall ciypria Ciuag (1) Jgaad

pendl das
o aladl Jaxa e lall Jasa Ladla )
e gl ) o)
. YR PN Jsa¥) ALy
a2l

%0.251 %11.642 %1.164 %8.367 | Slusll Ll
alhay)

%0.091 %6.179 %0.220 %0.175
bxall

%0.361 %17.657 %1.495 %8.678 | (syaill dall

%0.070 %1.052 %0.639 %8.123 |  Luall dedl

Eviews 10 gualip gilii Ao alaie¥l Gliald) dae) ¢a 2 jaal)

—2010) duhall 558 Pl Ll Shrially Jid) aia) cadl ay (1) dsaadl Gy
s Cngliiy % 8.367483)Y) Ldluy) Coliadl ALyl Lilaall Jaugie il Cua (2019
ol Y i Lae % 0.175 kel Gl glis % 8.678.0) % 8.123 (50 dylatin¥) Lailadl)
% 1.164dsa¥) o el haugie il gin B OAY Cipas e dplaind) Lilad) L 8
Alall Lo gie CulS LS % 0.220 &y (g)lima Calpailys «%1.495 ) %0.639 (e duwsill canslyi
il @l Galailys %17.657 Y %1 0520 Al Cingliis % 11.64238L) Gsia e
daas haugie g A AL Coliadll G eS Gl aadd Syl e % 6,179
&l lme Ciailys %0.361 Y %0.070 (pe dpsil) Cingliis % 0.250 7Y e glall agad
Ngngnd Wailee Cun e ) Gijladl HaS @iglis gas ) i Las <% 0.091
Ayl Lablaall 51 Gl Auhal) 3 sad 2Dl 530 LAY Aadal) zdgad Aaidla Ll 2.3

Y] bl ela) & ) Lol Calaadl dayy e L)
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el Aiail) Judldl e iyl a3l chlaa ) DA e Aoiad) Juadbaad) Ay i) 4y
oo ST ALY il o G i) i e jae chasid) oda o ) deagill a3 Al
sisall die Al ke Gl 4 HLas) &5l gy (2) ) Jsaadls(0.05)

G smuall ie Auahl) Clpiie Jedlw dg i) AR il (2) Jgand)

ADF Levin-Lin—Chu laay)

Lol | AdlaaY) | dudseded | LYl | dudise ded

P-Value | S ad | P-Value | 58 aypdl _asiall

oSl e | 0.9228 1.4239 | 0.8238 0.9298 Jya¥) e dilall Jaxa

Gsia o el Jae
Sl e | 0.6921 0.5019 0.4043 -0.2422

AL
Sl ye | 0.9385 1.5424 0.7880 0.7994 )
CL])‘)“ e
oSl e | 0.9865 2.2128 0.9878 2.2512 Alaiiny ) Jadlaall

Eviews 10 galip milii o alaie¥h Glald) dae) a1 juaal)
3l 5 adles ((0.05) Lysine ssime oo S a5 (P-value) LY ddlaa) dad A ey
Gl e e Clrid) gaea Gaal i bl Glie Judle e Ade IS V) G
.(0.05) aglasy i) ssise o JiT & 5 ALY a8 (pe Glld mamyg oY)
ail) a5 «JY) @l e Al Clpiie Judls 4phiin L) &5 (3) Jsaall s
pac) dng i dgmg AL dyhiall il iy Ul (0.05) dysies (ssise e il Adlaial)
dudls aen Ul ¢(8)8ime UL Bansll Hda dgag adey Al dpajdll Jaig (lLall )i

) Gl die 3y Cinueal dulyal) il riia
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Ja¥) AN de Laall cyitia Judba Ayl LSS @il (3) Jgaadl

ADF Levin-Lin—Chu
okasy)
Al Lllaay) Lllaay! | dadine ded
P-Value P-Value | \S syl adiall
¢S gl
oSl 0.0011 | -3.0647 | 0.0000 | -5.1351 Jya¥) e silall Jaxa
oSl 0.0092 | -2.3566 | 0.0002 | -3.5083 Sl (ggia e dilall Jaxa
Sl 0.0189 | -2.0777 | 0.0146 | -2.1810 WY e ol agasd) daa
oSl 0.0343 | -1.8205 | 0.0051 | -2.5686 )Lty Jadlaal)

Eviews 10 gualip gl Ao alaie¥l Gliald) dae) ¢ 2 jaal)

o5 Al 4giajl) Judld) iy Jalas gl Gy s qualial) Aapal) 7 dgad agand )l 2

zisal ki il (4) ady Jsaad) Cpns Al hEL 235y ¢ rmenill Hlaail) zisa pni
Al B 3 ey el laatY)

All) il g dgaly asandll Jlasi¥) zligal pal gl Gy (4) Jsaad)

il yaria g enu
il <yl <l sl
el (el el
1.2345 | 18.1942 | 0.5389 | 3.1329 | 1.9154 | 3.1909 | Jalxall Laala )
0.2338 0.0000 0.5969 | 0.0057 | 0.0724 | 0.0051 | “udlaay) | 4Ly
-1.0473 | -6.2043 | -0.3872 | =2.7980 | —=1.5597 | =2.4996 | alxall b
0.3096 0.0000 0.7034 | 0.0119 | 0.1372 | 0.0223 | Llaayi | lasay)
0.4996 0.8550 0.3166 | 0.2096 | 0.2583 | 0.2484 R? il Jales
i) Jalas
0.4407 0.8470 0.2362 | 0.1657 | 0.1710 | 0.2066
AdjR?
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8.4880 | 106.1888 | 3.9384 | 4.7746 | 2.9608 | 5.9489 dgunall F a8

0.0027 | 0.0000 | 0.0393 | 0.0423 | 0.0788 | 0.0253 Sig. F*

0.3986 1.2508 | 0.3105 | 0.3267 | 0.7459 | 0.7220 D-W

Eviews 10 gualip gilii Ao alaie¥l Gliald) dae) ¢a 2 jaal)

cibany) daill & ) sshasll Aol z3sas allas il Qi) z3geill aai dilee aady
@bl end) s Al chsid) 508 Ladle g o Aaualy 35S Llen Y el
O Bl Cum JeadV) il g aseadll sV ziga of Gl Jeaall DA e Badl,
0o S 25 0.0788 (gstass IV z3sall Lyginall dad S Cum (gsina p G J5V) £ 3sall
Al il g dga i Iy 0.05
:(Autocorrelation) A3 haldy) Lad).3

Dl 2 3sad (e A guenall Al Al gdall ¢ UadY) oy ADe asa5 asly I LYY Capey
(133022016¢cabadll) Apusladl) JSUEAN) (any o5m5 o s o gpmuall Glagyall ddylay ol
D-W eyl 4l 3ay dlls (Durbin-Watson Test ) Abas) jlidl aladiuly Hlaayl el Sy
Claliall sies of dsinall (g5ine vie SLEAY) 1agr palall Jeaall e i dtioee ey 4% liag
cilS 13 (eI aal) du s (V) aadl) dlE Gl el Giled Jens ki) saes n
0o il D-W dad il 13) Ll ¢ 31300 Jalg V) A0S agms pae e lld Jo du e 51 D-W e
13 ¢ Al LaliyY) syl dgms and LAY gy ¢ I3 LaliyY) ASGs 3gay e elld Ja d
Gahyall Glpmal LAY 138 =5 G (5) aly Jsaadly Gfiell cp D-W dad Cand

I Blg ) i HLI) (5) Jsaall

du DI 2..})...»;.&\ D-W 2...«733 a..u.a‘).d\
1.32 0.88 1.722 Ho:
1.32 0.88 1.336 Hoz
1.32 0.88 2.250 Hos

Eviews 9 maliy il o alade¥l cliald) slae) ¢a 1 juaal)
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bl a1 5l bae du e ST lepen 5S000 cilumyall 3 cyiall D-W dad o) Jaadls
i)zl b el Uadll dgan oy Ll asms aae gl IR Ll V) Al (g
(Normality) (bl ajsill L3l 4
Jarque-Bera jlidl slas) ae GUL Amphall Alad) (asd 25 cduhall oda g
chaugidl Jsa sale dxgys aby @Ml zle DU dagae 555 4 Jarque—Bera cililias) of calaaly
Ul sl o el SLEAY) & b debua AT
b U8y Ul mllaas isi oy Hy
b IS5 Wasl mllaias i 0 Y iH,
a=0.05
el G (0.05) aledl siall e Jil Jarque—Bera J P o culS 13 Hy (i) 1l sac 8
058 o i e orads JSG ¢ adBl calall aysi a3 13 (51 = 2016:Ayano)  Houadys Y
S P Al o e 1aas S 58 o) Bera—Jarque clas) oy cuys 0SS e Sl sl
ol S8l Az aeal (0.05) e ST 058 o any caalall amsl) lisal A8LE Jiud b e
bl a il gy Il JSAs ((58U= «2015:Saje) (%5) A2 (g5 die o2l il
t ) Al 3 sal

6
Series: Standardized Residuals
5 Sample 2010 2019
7 Observations 20
44 Mean -8.33e-18
Median -0.012239
3] Maximum 0.192757
Minimum -0.193322
2 Std. Dev. 0.112659
Skewness 0.143727
N Kurtosis 1.885799
Jarque-Bera  1.103394
0 Probability 0.575971
020 -015 -010 -0.05 0.00 0.05 0.10 0.15 0.20

I Aalptl) 7 3gall aglall a5l (2) JS
Eviews 10 galiy pilii o alade¥l Glald) dae) e juaall

@sle Jarque-Bera Hlaa) ol g JSE e s Sl anll o (2) &8y JSED (e a2l
okl 0S5 Jal 3 e A p Al of e 1385 (0.575971) ddlaal) dads (1.103394)

24 Copyright © GJT AEll e Alaal Ad gisa aokall (5 gis



Ol Al g o glall Mal) agaal) [ Liill Gy & Alaa
Gharyan Journal of Technology, High Institute of Science & Technology Gharian
Issue (7), July- 2021- 521 5 «gibuad) aa)

zisall o Ll G 2 Y adl ) cuals Ul ((0.05) e ST o xadl) gl
o lld ly (e S Al 73ty laty Lad Ll L L 395 ) o s Lea ISV

ol LS dllyg (3) ) Sl s

Series: Standardized Residuals
5| Sample 2010 2019
Observations 20
1 Mean 6.94e-18
3 Median -0.015143
7 Maximum 0.245517
Minimum -0.164078
2 Std. Dev. 0.124827
Skewness 0.368376
14 Kurtosis 1.988639
oL 1 1 Jarque-Bera 1.304712
-0’20 -015 -010 -0lo5 0.00 0.05 0.10 0.15 0.20 0.25 Probability 0.520817

G Auhal) zigall andall aagil (3) Jed
Eviews 10 galiy mlii Ao aladie¥h Glald) dlae) ¢a 2 jaal)

@sbw Jarque-Bera Llia) oy pus JS8 e s (Slal) an)ll o (3) a8y JSA (e B

o) S8 daud b s ) podedll o Jie 135 (0.520817) AdlaaY) dedy (1.304712)
zisalll o Al AE aag Y asl ) cualis ¢(0.05) e ST 05 o oy xadal) paasl)
e Gl Gl (K AN Lubal) 7 3saty Bty Lo Ll Ll Ly g5 alsl o iny Laa ¢ S0

ol LS dllyg (4) &) JSal s

Series: Standardized Residuals
Sample 2010 2019
4 Observations 20
Mean -1.11e-17
34 Median 0.005260
Maximum 0.197007
2| Minimum -0.189808
Std. Dev. 0.117369
Skewness 0.128742
1 Kurtosis 1.790544
Jarque-Bera 1.274235
o Probability 0.528815
-020 -015 -010 olos 0.00 0.05 0.10 0.5 0.20

G dapll 7 3l agdall a3l (4) Jsé
Eviews 10 gliy milii Ao alaieYh Glald) dae) a1 jiaal)
sl Jarque-Bera laa) ol g JSE e sa Sl all o (4) &) JSED (e Bl
okl 05 Jaul e Al p dedll of e 13as (0.528815) aidlaal dady (1.274235)
el o Ak UG aag ¥ Al ) cualiy (0.05) e ST 0sS5 of cany alall guasl)

ol Lyt 3658 sl o s Laa e
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Jolaall clald) Al e 28Ty Auhall Culy ki Camg a5 o aays tciba dl) Ll 3.3

p gl e il
Sl Ay Balaall (o < 0.05) AVa (ssise die dglan] ANS 33 i ang ¥ 1 A6 Ludajdl)
A1 L) Glad) 8 Jea) e silal) Jaxe

1(5) o) saall (3 LS ) A pdl) Lkl il el

Jaal) o ailal) Jara o 4y L) Bdlaall i (5) Jgand)

Coefficients <aleall Jgaa

Sig t* T ) Ll )
B okl
AV e | Apgundd) | glaall

0.0051 | 3.1909 | 0.1966 | 0.6274 | djléiuy)iladl | Gsia e Skl Ju

0.0223 | —2.4996 | 1.6345 | -4.0858 | C a3yl culs Jsa)
0.2484 R? aaaill Jalas
0.2066 AdiR? sl Jalas
5.9489 gl F ied
0.0253 Sig. F*
0.7220 D-W

(0.05) (ssise die Ailas) AN 13 L8l (<, *
Eviews 10 galip milii o alaie¥h Glald) dae) a1 juaal)

3 Jodl i) o e 138y ((R*20.2484) waail) Jaelaa Gad of (5) dsaall @il s

Al (3 Jalsall iy pe o(Jsa) o dladl Jana) & ol o0 (% 24.84) o)ldie Lo yud
dglaa) s 1 s (U)o slall Jana) ol il e dpliiay) Ladlad) 5 o o WS
W .0.05 oo il a5 (Sig. F=0.0253) A3 (s5iuass ¢(5.9489) & Lysuaal) F dad cuilS um
(0.6274) il 3 (iplenuY) Lilaal) xie B lasyl Jalee dad o elal ait cDlebeddl Jaa
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sl a1 o ) el Lee (Sig.=0.0051) ANo (ssisars ¢(3.1909) 4 sdic t dad s
il e pat A Alnd) Jiy A5 Barall Zpcm il (2855 o Le e oliag (ssina

e 2l Jare e dplanny) Biladdl (o < 0.05) A2 (g die ddlas) ANy 53 5 aagy !
" iy ¥ L) Gjladl b Jsad)

e Aplanay) Liladll (o < 0.05) AV e die Aflan) Ao 53 S ang VA0 Ll i)
A1 LY Cipliadl 8 S Gaia o 2ilall Jans

1(6) &) Jsaad) b LS Alill dpmpil) Hladl il il

LSl g o ailal) Jaee o 4 slaia) Bdlaal) T (6) Jsaad)

Coefficients claleall Jgan
Sig t* T ) B il
X B o Gl
ayall g3 Y L)M\ ‘55‘)1:\:41\
Laaladll
0.0057 3.1332 5.1518 16.1408 Gsia e vilall Jaxa
)Ly
4L
0.0119 -2.7880 | 44.1081 | —-123.4175 |C laas¥) i
0.2096 R? yaaill Jales
sl Jalas
0.1657 5
AdjR
4.7746 Lsuadll F g
0.0423 Sig. F*
0.3267 D-W

(0.05) (ssiuse vic Aflas) AN 13 L5l (<) *
Eviews 10 galip milii o alaie¥h Glald) dae) a1 juaal)
@AY dalsall o1y wa o(ASL Gsin o Slal) Jaxa) b ol e (% 20.96) op)iie Lo yuid
S (ASL Gsia e silad) Jane) ol il e dglénn) Bdlaall i of oo LSt
Jil a5 (Sig. F=0.0423) A3 (ssisars <(4.7746) a dysunall F ded culS Cua cliliaa) Jio

. 0.05 (3
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il 3 (Aplana) Lilaal) xie B jladV) Jelas dad o il a8 DLl Jsan L
o A el Les ¢(Sig.=0.0057) AN (s5isars (3.1332) o sxic t Aad (s (16.1408)
el o et ) Al Qs A0 Lpesd) il by Gaw L Gl el Lggsine i) 13
Slo Bl Jae e dplenny) Bilaall (o < 0.05) ANa ssise die Aflas) ANy 0 5 oy
") L) Cladl b Sl s
e Al Liladl (o < 0.05) AV2 (5t die dglas) AV 53 i aag Y :AEGY Lol dl)
A1 L) Ciyladll 8 7Y (e salal) agad) duas
2(7) &) Jsand) b LS LI dpm ) lia) il il

LA O galad) agddl das o 4 Lina) Bblaall 3 (7) Jsaad)

Coefficients cSalzall Js2a
Ttk WA | IVERIA ||
Slg,t T Uaaly 5 w Gl i
5 gia - st
0.0000 | 18.1942 | 3.4313 | 62.4303 |i iyl Bailaall| 0o el agdl dan
LY
0.0000 | -6.2043 | 0.6501 | -4.0337 | C _lass¥) culs <
0.8550 R? yaaill Jalae
0.8470 AdjR? il Jalas
106.1888 L gunall F dagd
0.0000 Sig. F*
1.2508 D-W

(0.05) (ssiuse vic Aflan) AN 13 L5l (<) *
Eviews 10 gliy milii Ao alaie¥h Glald) dae) a1 jiaal)
5 Jisal) Sidl o g 13y ((R=0.8550) aaill elas dad (of (7) Jsaadl gl i
@AY dalgall eliy aa (oY) (o salall agudl Lims) 3 oalal) (g (% 85.50) oltia Lo yud
S s (Y e galad) agad) duas) Al endl e dplinal) Bilaall 5ol s WS
545 (Sig. F=0.0000) A3 (s5ineass «(106.1888) & dysonall F dad cuild Gum (Lilaa) Jio
B (Apldnny) Liladl) vic B jlaadV) Jales dad o elal 288 O abedll Jsan W 0.05 e Ji
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SV el Las ¢(Sig.=0.0000) A3 (ssiusass ¢(18.1942) & sxic t dad (fs (62.4303) il
o oa ) Al Jidng AN Apenal) Aaca il by G Lo o elisg L (ggime el 1

sl
peall i e Ayl Lailaall (o < 0.05) AVa sgiase 2ic dglias) AN 53 3 aag

" a1 L) Gjladl b 2L e ol

-Glua gilly galidl) 4

il 1.4

e 28l Jame e Ay)ldn ) Jadladll 48lias) AV 3 gyine AT deag Al cuyelal -1
A L) Coladl 3 Jsal)

e bl Jare e dplainny) iladl 48las) ANy 53 gyina i agag ) Auhall cilag -2
AV Al Coliad)l & ASL Ggia

G salall agadl s e Ayl Jailaall dslian) AN 33 gsiea i 25as duhl) e (a6 =3
A1 LY Ciyladl b 2 LY

:abuagil) 2.4

Lemsiny Lalse Cinlagi 3l e A1 LY cojlaall & L) 5y 4 e Jaal .1
Lgahaly) 850l Gl Ly Jysatl) bl A e eyl ddaily) Calis o
padl dee dg)haiul ey Loy Aagl) EVaxae (et Jlllg

o3 Aalia) Laaylse alatiads 5yla) & Ll (s L) Lyl Cojliaal LSy 5508 505 .2
Osolusall = alay Loy Lgilanl (3iad 8 agasd 7 LyyDU 8l 50 Ay ime cililae 5 Ayl dda i
Al Jgasll

AL s cJgaa) e atlall Jame ety 40 )] Adlal) Cojlad) 58 of (Saall .3

Al GHA) Ga Leilhing 524)s limyy Grentl ol DA e agadl doas 3343,
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=)
sAggad) 45Ul aalmall i

olae caysilly aill pnaall la ¢1da g leinny) Jadlaall 35la) .(2010) JulS a8 i
oY)

(Y B Al Cjlad Ay o W) asul 53 (2016) aaae Ala ¢ sl
A lee b s hasalls Aaagaills

Ayl Gjladl & L) 1) e glail jhlae 53.(2016) oby sesl cqagladl)
Y lee cdaallall DL aslall Aaals 3ypdia e of)5i€o daghal

O A)lie Ay sl ) Jailad) 8 555l Jalsall ani ((2014) 2eme sy ccagladl)
)L Olee ) aglal) dasla colygi€a Aagylal dia 1 Apadially L) G jlad)
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:(Rapdl) yicial Agia3l) Judhad) ¢y sSa) Bangl) Jda clidl 1.2 .3

Shs Ayl Jae il o IS Aie3l) ol palid pand ) saagd) sia HLas) Caag
dasdll S Soo jlial) aladialy allyy Gas o joie IS JalSS 45) apaaty 35S 520 (00
Judlall Bassll jia HLid) &3 gy JUll Jsaally «(PP) Phillips-Perron  lisls «(ADF)
bl i paial dgiell
s siwall 2is PP ladly « ADF ,Lad) gilis (2) ab) Jgaal

Test None | Trend and Intercept Ch square il
intercept dlaay) dalls
ADF 8.1011 4.1139 4.2751 Ch- square
0.0174 0.1278 01179 Prob GDPDef
PP 7.7859 4.0401 4.2444 Ch- square
0.0204 0.1326 0.1198 Prob
ADF 0.7414 5.6304 4.9927 Ch- square
0.6902 0.0599 0.0824 Prob EX
PP 0.3650 5.6299 4.9927 Ch- square
0.8332 0.0599 0.0824 Prob
ADF 10.6139 9.4443 8.3390 Ch- square
0.0313 0.0509 0.0799 Prob
PP 13.0904 6.4444 8.8655 Ch- square ROA
0.0108 0.1683 0.0646 Prob
ADF 4.3980 12.4476 8.4053 | Ch-square
0.3548 0.0143 0.0778 Prob ROE
PP 4.6953 12.4047 8.0815 | Ch-square
0.3200 0.0146 0.0886 Prob

-Eviews. 10 Abasy) malipdl Ao alaie¥l opfald) dae) Gt jiaal)
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pmll i Al Al Jae Ciall saagll s cihlaa) & (2)d) dsal) mans

((ROE) 4SLll 35is e 3lally ((ROA) Jsa¥) e 3lally ((EX) Cipall jaus ((GDPD)
Ch- ) lS Cam ¢(ssinall Y Sifine Al el Tajll Al of Jpal) (e i
lsiadl U (Rapal)idsanll a8 e 8 ((PP) lily (ADF) alaxisl 5%l (square
Bangl) s dsmg o Ay paall i f Jpd Casations Laa (%10 %5 %1) dibiasy) dysinall

Ja¥) @Al xie PP ,Ladly ADF Las) milii (3) ad) Jsan

Test None Trend and Intercept ldaY) 4aally Ch—square BEA|
intercept
ADF 17.6230 8.0418 11.1221 Ch- square
0.0001 0.0179 0.0038 Prob GDPDef
PP 21.8811 16.8794 16.5931 Ch- square
0.0000 0.0002 0.0002 Prob
ADF 22.3162 12.3846 16.6232 Ch- square
0.0000 0.0020 .0.0002 Prob
PP 24.0134 19.1276 26.4154 Ch- square EX
0.0000 0.0001 0.0000 Prob
ADF 27.4687 14.6446 17.1863 Ch- square
0.0000 0.0055 0.0018 Prob ROA
35.7032 27.5067 29.4492 Ch- square
PP 0.0000 0.0000 0.0000 Prob
28.1326 11.1065 16.7043 Ch- square
ADF 1 0.0000 0.0254 0.0022 Prob
38.8699 29.4836 25.6480 Ch- square ROE
PP 0.0000 0.0000 0.0000 Prob

Eviews. 10 Abasy) malipdl Ao alaie¥l cpfald) dlae) et jaaal)
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(Y QA e Ay Biine S Aubal) cpriad Aesll Q) o (3)ad) dsaad) (e ey
(Asal)adsanll adll e ST ¢(PP) ((ADF) (g)lia) aladiuly 3,04 (Ch- square)ad ulS cus
23 O e JalS asms AnlSel ) ad Le 13y cLilias] Lsine Ll in Lee cillad]) lgiad b
ey e Aol Al el Gapll Jiiy aaall (g iy A0 sda el L)
IS il of i Laa ¢ Y1 Gl v AiSlug 3ine Zna)ll Judladl o (g) Bassl) J3s A
Glel o s A Al dphil) we aaas wll) s3ay (1) (Y Al e AlelSia 3aa o
) Gl 8 Al e LS c(sgind) 8 AL e ()68 LIS Al ) o puiial)
:(wald test) JLod) quulial) dupal) zigad Haad clad) 2.2 .3

il 2 3gaty crpeadll HlaadVl adsal o Alaliall (wald test) algs JLEa) axdiul S
1(4) &) sl s elly; A5

Tisaly il Ay adgal cp Alaliall (wald test) algy JLad) milii (4) a8 Jga

Al et

Probability Df Value Test Statistic
0.1036 12 -1.761390 T-statistic
0.1036 (1, 12) 3.102495 F-statistic
0.0782 1 3.102495 Chi-square

Eviews 10 gualiy mili o aladie¥l Gfiald) dlae) (a1 juaal)

@b F oo alal) JliaY) dad of L)) (4) ) dsanll b el LS L) 1a il cojlal
Uiy g adall dumd Jas ades (0.05) dgiaal) (gsiee (e Yy »s «Probability 0.1036
Al o3¢l DL z3sall o 2S5 35 il e Caliad Alaall o e Gaty 2 dadl )l

45 Copyright © GJT AEll e Alaal Ad gisa aokall (5 gis



Ol Al g aglall Mall sgaal) / 4850 oy & Ao
Gharyan Journal of Technology, High Institute of Science & Technology Gharian
Issue (7), July- 2021- 521 5 «gibuad) aa)

(Multicollinearity) aaiall adl) LlsN) L) 3.2 .3
Jilas alasind aalg 3 CDISE aal e saaly Alid) chid) o LLEYI ASGe as
leie (AN o3a e CalSH 3yl bae iy (ol JSE Aliie ()0 Y Cusy caaiall lastY)
e lagiy 2aie b Bl dgag aae (e oSN i) i) G smn Byl el alaiud

sAlsal) riall G L)Y Adghias g (5) ) Jsaalls
Aiial) cfpiall Bl Y1 Adghuaa (5) ad) Jsin

Cipall L) )
1.000 il
1.000 0.020318 iyl

Eviews 10 galip il Ao alaie¥h cpfiald) dae) e 1 juaall

dad iy Cus (0.80) slati Y Aliisall lpiiall ¢y Bl Jales dad o (5) Jsaadl Can
chysiall o Ladl Cua i) el g LU s a2 ) ey 13 ¢(0.20318)
23 Bali)) 6f dsms e ey Lae chumidie Lol 548 Ll Akl
0o B Uil hariall o (VIF) ol st Jalae Slial ) esalll 2 28U Al aglily
1) adoat Jalae dad gy (6) Ay Jsaally clagiy 2aaia o Lali)l dsag a2e
Aiioial) paiall G danial) BLGY) HLES) ilid (6) ad) Jsaa

(VIF) culisl i Jalaa Ukisal) Efpicial
1.010 sl

Eviews 10 galiy gilii o alaieYh ofiald) alae) e jaaal)
oo il 1 sl e ST S ol s Jalee A o Badl Gilad) Jsandl DA (0
Aliisal) il G aaxiall Jadll Ll V) Al sgas aae ) el s <1003e])

(Normality) bl ajsill jLEd) 4 .2 .3
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e ladl gy ¢ uial) z3satll 5 (e il ¢ UadSU xgdal) aysil) e LEaNl 13 gsiags
Jsn Ay ol Gl (of calinal) GaliVL e lsl) Ciny Cum o Spaill Aadaa Jom Apnf il
D) elas) go clilall Ll Alall (asd & Auball oda by jia say Ll g
.Jarque-Bera

DA (0.05) aledl sl (0 B Jarque-Bera J P dad cuilS 13 Hy by )il sacls
I e Sl a6 o g eornd <8 o UadBU analall aisi 3 1308 ¢ Hoody Y celld
Lls Jidd 8 et ) p Ledll o ey 1y S (& ol Bera-Jarque slaa) oy G
e b ansll ol Sl G aedl (0.05) oo ST S5 o i andall gl sl
tJ9Y) Auhl) 2 3sall alall a3l gy ) JSA)y ¢(%5) AN (55

4
Series: Standardized Residuals
Sample 2003 2017
3 Observations 15
Mean 6.45e-18
Median -1.04e-06
2 Maximum 0.004016
Minimum -0.003260
Std. Dev. 0.002245
1 Skewness 0.042985
i Kurtosis 1.044070
Jarque-Bera  0.701486
0 Probabilty ~ 0.704165
D004 0002 0.000 0.002 0.004

1Y) Auhpal) zagall el aigil (1) ) JSid)
Eviews 10 gualiy mili o aladie¥l Gfiald) dlae) (a1 juaal)
s Jarque-Bera Ll oy pos IS5 e s bl sl o (1) 4y JSEN (e Laadls

okl 0S5 Jaul 3 e A p Al o e 1385 (0.704165) adlaa) dad, (0.701486)
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zisall o Ll G 2 Y adl ) cuals Ul ((0.05) e ST o xadl) gl
D by 355 sl o (i Lea 59

tb LS el (3) aly JSEN DA e el Gl (S G D)ol 23 ety (Bl Lah Lol

b -
Series: Standardized Residuals
Sample 2003 2017

3 Observations 15

4 " | Mean 6.25e-17
Median -0.009281

3. Maximum 0.071561

Minimum -0.068365
Std. Dev. 0.037161
2. Skewness  0.283405
Kurtosis 2493483

Jarque-Bera  0.361145
Probability ~ 0.834792

.05 0.00 0.05

N Aapal 7 agall el aisill (2) ad) JSA
Eviews 10 galiy milii o aladie¥l ofiald) dlae) (a1 juaal)
sl Jarque-Bera Llaa) ol g JSE e s Sl angll o (2) ) JSEN (e Bl
okl 05 Jal 4 e Al p dedll o e 1385 (0.)834792 ddlaaYl dady (0.361145)
ghsall o dpmph A gy Y adl ) Caaliy (0.05) G ST 058 ol sy gkl gl
s Ly 358 JBlsd) o ny Laa ¢ S0
scluaydl Wl 3 .3

ULl aan &5 3y (Agaiilly B)laill Cijean 4y spandl Cian (A5 Gipan o bl Ao (S5
O 13 cgind) Wyl JMA G @lliy ((2017-2003) e 85l Ll Gl Cojladl dalal

.(Panel Data) skl aoldall i3y Liia) Alulusial) culilal) (e yfiad Aushyll ililyy
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OV & e Slany) dilaill bl Al (e B bl Glpiie Coay & ol s

:Q’Jt'd\
tHOL oY) Lomiyl) Ayl 1 .3 .3

e Bl Jara b Copall s pamill (00 < 0.05) AN (s die Aflan] AN 53 i aag Y
ol 45l Gladl J sl

il amiall lasay) il aladtind w8 ¢ IV Ayl Al (e dejiial cilum ) Las,
2(7) ) Jsaall b LS il

Aall) 4 lail) Cijlaal) Jgual o atlall Jira (B Cipal) g adaill i (7) ad) Jsan

Coefficients cdlalaall Jgaa

Sig t* T ‘ Gl el
hed i) | B o

AN gsiwa| Aggunall

0.0034 3.6418 3.36 0.00012 adail)

syl o 2ilall Jase
0.0322 | -2.4224 | 0.0065 |-0.01582| wiyall yuu

0.0108 3.0120 0.0088 0.0266 | C_laay) culs

0.5135 R? aaaill Jalas
0.4324 AdiR? sl Jalas
6.3325 gl F ied
0.0133 Sig. F*
1.0921 D-W

(0.05) (ssiase die Aflan) AN 13 L5l (<) *

Eviews 10 gualip il Ao alaie¥h cpfiald) dlae) Ga 1 juaall
t oY) e (S (7) pd) dsas DA (e

s s il il tHO1-1
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Jseal o 3lall Jana 3 aamill (00 < 0.05) A2 (g5ie vie dglias] N2 53 g Y
Ml A lail ol

ipadll Gjladl Jsal o 2l Jaee o adzall B of (7) Jsaal) il s
S e sed JElly B (0.00012) had¥) Jelae b i clslaa) v ST sa dl
25 (5ig=0.0034) A3 (ssimars (3.6418) & odic t dad Cuil€ Cum cgsina i a5 cpduaill
.0.05 (e il
il o pat Al ALl iy ) de il daadl) imdyi adde
Jpal e Slall Joee b admill (@ < 0.05) A2 (gsise de Ailas] Ao 53 il aayf
gl el ol
Al Aue A Aua @Y :HOT1-2
Slo Bl Jae & Gipall e (00 < 0.05) A2 (i e dflaa) AND 5 aag Y

"ol el Gjlad) J sl

el Gjladl Jpal o 2lall Jae & Capal) jew ST (7) Jsaadl il i
s S Gt e Sl B (-0.0158) aai¥) Jelae b cum clilan) Jis T s dull
25 (5ig=0.0322) AN (s5iuays (-2.4224) 4 sxic t dad ilS Cun (gsina s cCipual
.0.05 (3 Jil
radl o Gati G ALl Jiis Al de il A il (ad i 4dle
dswal o sl Jara 8 Copall jed (00 < 0.05) AV e die Aglaa) Ao 53 S aag
il g laall Caylall

:HO2 Al dawi)l) duasdl 2 .3 .3

Blall Jame & Cipall jray pdazaill (@0 < 0.05) ANV g5 vie Aglas) AN 5 5 dag ¥
all) 4l Cojladl) 484 Gga o

) il aaeiall las¥) Jilad sl &5 Al Gl G il (e de il Ciluzmjdll LAY

{(8) o sl b s
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Ll 4 )lal) Cijlaal) ASla 5g8a o atlal) Jara (B Cipal) jrug adiadll T (8) ad) Jan

Coefficients cdlalaall Jsaa

Sig t* T ) ) )
@l Uadl) B |
aval &S LJM\
0.0045 3.4891 0.0006 0.0019 sl Sle dlall Jaa
0.0241 | -2.5792 | 0.1012 | -0.2609 | Cipall jeu AL 3 gia
0.0059 3.3348 0.1377 0.4593 C oyl culs
0.4948 R? aaaill Jalas
canaill Jalas
0.4106
AdjR?
5.8766 Lgunall F dod
0.01662 Sig. F*
2.1434 D-W

(0.05) (s5iase die Aflas) AN 13 L8l (<, *

Eviews 10 gualiy mili o aladie¥l ofiald) dlae) ¢a 1 juaal)

1Y) Aasdle (S (8) pd) Jsan PAA (e
t Y Ll Az il tHO2-1
Gsin e Nl Jae b il (@ < 0.05) ANV ssiue e Aflas) ANS 3 aap ¥
Vgl A latl) Cajliadll Sk

) Aplaall Cojliadll Al Ggia o Sla)) Jane 8 adzill ST o (8) Jsaadl mil i
say el )k s Ul B(0.0019) syl Jalee il Gus clilas) Jla S s
.0.05 (e Uil a5 (sig=0.0045) ANa (ssisess (3.4891) (& sdic t dad il Cam cgsine i

radl o pati U ALl ity V) G ) Bpca ll i 4o
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il Gsia o ilad) Jane 8 adzadll (00 < 0.05) AN i e dglas) AN 53 5l aag
Vgl Al Calad)
40BN Lo &Y duk 8l tHO2-2
Slo bl Jaee 3 Capall jeud (a0 < 0.05) A2 ssie die Aflaa) AN 53 5 aagn Y
V)l el Cajliaall A8k B sia

dplaall Cojlad) €L s o Nl Jame 3 Cipeall jew ST o (8) Jsand) il i
srae S ) ks sed by B (-0.2609) lasi) delas il Cus clilas) Jla T 58 Zl
25 (5ig=0.0241) AN (ssiusass (-2.5792) & saic t dad CuilS Cun gsina ST sa5 cipall
.0.05 (e il
il o pan 3 Aol Jity 59 dae ) Bpca dl i 4dle
Gsin o dilal) Jane b Gopall el (00 < 0.05) AV 5iue die dflian) ANs 5 S aagy !
Vgl A latl) Cajliadll Sk

iluagilly mailidl) @ lay)

L')A 4_;.\:\31\ 3_\‘)\;33\ &J)LAAB ‘;w\ ;\.3:}“ ‘_g &J}A\ DL 1) e;.aﬂ\ Jj JLLIA‘)I a.ubﬂ\ a..l.b GITRYY
S (e desana ) Al cliags ¢ lasy) Jlaill 2 e slaeYls ¢(2017-2003) 55l
ol LS alliy clagill e e gana ) Gl Caal LS dagal

a1 .4

Phillips— L)y «(ADF) Jaxal) jliss Koo lid) cdabiad) o€l calaal il cuyelal o
(sl 3 A4Sk pe Ll of dasgl e e duhall cilyitie saes ¢l5al ((PP) Perron
LY Bl AL il paiall oda Caanal s

DT dgalsas Ledsaal 3))a) 8 e 30, aiad Al Aplaill Cojladl of ) Auhall cliags .2
Mealyl 325 ll) Aplal) Coliadll Ll LGN 3iat 8 aal Lo 1aag cadiail

m Loy sl DA ol Ll Gipea e el i€ il 2l 4l Golead) of .3
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il ajladl Jpal o el Jaes 8 adaill ol cange 3 ang 4l Al mils cadl 4
SV e el 5layly Jsall e sl Jae 8 ol 54 oS cGapeall e W il
U T
Blayls LSl Ggia o 2l Jare b admill age gsine i amg adl Auhall il cadl L5
Gsin o el Jae 3 age b 4l ccapall e Wl sl SV e il dasall
AL

st 2 .4

Loy Cipeall masy Ailaiall ilalandl ansy o Jaall 5yg s chpad) clulsd) 5 il sale) L]
il Cladl L o)1 8 Llay (eSais 3 ) Lad 8 Slend) b ) o
gl

23a il apend o Jaally ¢ i) Copall ras Auadyyy i Ally dalell clgailly Culpaipall S .2
gl 4l Gjlead) e bl

el gyl g e Ll Jalaill el 3 Ll Aplaill Cojliad) b 4yl 3l sall dpasi L3
Agylatl) Cojlaall A jae clily sacl o by o Janlly ¢ ) oY) anii als 3 daldy adaills
Al Al Cojlianll Ll B2l (3 aalud Caay Al

Sl pals s (gAY Jsall 8 dpladll Cojlaall Zlud) Clatll e sali) e Jeal) 4
e Sy il e il BEB ) oS il oyl Slend iy pdadl) JSlie e cile
Aplaall CGijbadl W eIV jsaxy (alids) Cua

sl e tfie duhall sda Lol @l aly o oYL ADdle L ) gAY clysial Al .5

ol Al Caylead) 5ymme aed Jal e 2ludll ydisas

pabally sibaall
Lad) By aalall Y5l

rasl) .1
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1 eJalSin oagia Helaia Apagil i) 3)3Y) ¢(2007) Gad) 2eaa Jilg comn salh ¢ AL (1]
OV eplee cqsilly Ll il

(Gaakailly Al G SN ALY 5ol ¢(2000) G deal ¢ el cCauals AlA ¢ 35 L [2]
oY) eolee il Jilg a3k

Ol ceysilly il 3ol Aunsa2l clediiadl LW 32Y1(2008) 2sense en il - [3]
oY)

O lh ddpadl Lelinkis gl LalSal duadlaY) ddl ((2008) aas ¢ skaall . [4]
oY) cplee cgysilly pall el

sall Jily Sl lds (SN galai@) Jilail(2004) Gilie «lall ae <o dma cGpn L [5]
oY) (Olas

Sl iy Il sl @@l el Jysadll ((2014)daen ¢ iall (d ¢ ane . [6]
OV cples capsilly

Sl el ccind) 458 1da ¢ Il Jilailly 2Ll 5y)aY) 8 dedie ¢(2009) zlis cJie . [7]
Y olee gyl

colee clatll lall cAdlayl gl o) Ghise (2008) adall e anly) aale . [8]

oY)
cusilly Ll iyl 2k ¢ Sy I Qi b Zasll clalai] (2006) 2ena ¢ s - [9]
QA‘)RJ\ sul.«:

Lealal) cdaall 2

SN o Copaall Sl @l 5 ¢(2017) ) owb dese cdlaill 5 ada v puly 80 . [1]
Ay s AalaBY) aslall L) dnals Alae (llal) 315U Cpplands dm o Aaaall sl )
L3hall (18 23a]) (Gza calsi@ 1y 5)la¥) A ¢ LoV dnala

cililuall ((2017)GCC-STAT _pall milall Joal (pslaill (udae Jgal Jlas) S5l . [2]
2017 alane) 2 a0al) dygis 5588 cAygpall mlall Jsal glal) Gulae J53 3 dsasill
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Cijbad) day) 4 asazmill B ((2020) 20 Uy sy colals Dee (Jlan dess ((3hith . [3]
23al) () Alaall bles dasls Aas ((BASY dyjsu odse Cipan Alla duly) dalal) 4y)lanll
Agyss )l

dalal) Jiluyd) .3

o fiale Al Apulils Ll Cjladl Il oY) 4 (2009) asa ol @l [1]
336l daalall @) g

G eabamy) hEa) e il Gpall g Gluli(2003) Jsdll Uae Jle csle . [2]
Giluhall dgae cashyall daels bysiie e fuale Al ((2001-1990) 5l DA asa
COlasaad) AlatY) Eeaally

Sl el e sl ey Copall e s S ((2019) Ash e aaal ¢ Gyiellae L [3]
el e Al A IS Gppdie 2 piale Al dppad) da)sll saddl sl
e y)3Y) and cLlall iyl

L) gl & dpladl) @l W) eIV e aaaill 5 ((2019) A cass dppasy cdena . [4]
S Lo gdsiSilly aglall Glagad) Aaala Bypdie e pimale Al ((@iladl) gohall iy Ala
sl (Llad) il )

4 palady) 45l anyal) Ll
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2018) The determinants of profitability of Indian commercial banks: A panel
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Abstract :

This study paid attention to the reality of bank credit in the Libyan
economy and the changes in the size of the real GDP at the level of the
Canadian economy .and through the statistical data concluded that the
volume of bank credit during the period (1995_2020) is increasing ,which is
indicated by the average growth rate rather than the positive value. Of the
study the volume of bank credit decreased , as the average growth rate of
negative value reached (-2.8%) for the period . (2015 -
2020).

The study also found a decrease in the volume of GDP , especially
during the last period of the study , which witnessed a group of negatively
influencing factors , which was reflected in the low average productivity of
bank credit , which was explained by the average growth rate , which
reached a negative value the average growth rate , which reached a negative
value (3.8%) for the whole period ( 1995-2020) , which highlighted the low
contribution of bank credit to the development of the Libyan economy ,
which prompted researchers to present a set of recommendations that
contribute to increasing the role of bank credit in developing the Libyan
economy and achieving the economic viability of credit at the
macroeconomic level expected , according to the planned policies and
programs.
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Abstract:

This study includes the effect of reducing coarse aggregate in concrete mixture
on its softening and hardening properties, where the concrete mixtures were
prepared with varying proportions of coarse aggregate and replaced with fine
aggregate (30%, 40%, 50%, 60%, 70%, 100%).

Hardened concrete was studied by means of a compression resistance test. The
average compressive strength of three samples taken , and that is after the concrete
has been treated by immersing in water for a period of 7 days, 14 days, and 28
days.

The operational degree of softened concrete was determined for all the above
mentioned ratios, where six concrete mixtures were prepared, with a total of 60
cubes, at a ratio of mixing 1:2:4 cement and aggregate (fine, coarse) and by adding
water to cement in a ratio of 0.5, the results indicated that the concrete of (40%)
coarse aggregate was most suitable for use in desert areas.

Key Words: Coarse aggregate, Fine aggregate, Compressive strength.
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(2) Jsaadl b s sn LS4 [7] 882:1992

GEAD) algl i) Jdal) (1) Jsaadl

4 T gamsall 2 gaad) P ok
Agilay yll ciliial gall Sl dggial) | Jadal)
(BS 882:1992) (%) (mm)
100-90 100 37.5
70-35 66.5 20
55-25 51.73 14
40-10 22.08 10
5-0 0.96 5
ALl Algl Aaial) Jolasl) (2) Jgaad
4 ¢ samall 3 gaal) g gial) Luaadl) ki
Aty ) clial gall Jkall JALall
(BS 882:1992) (%) (mm)
100 100 5
100-80 99.41 2.36
100-70 95.44 1.18
100-55 95.44 0.6
70-5 40.92 0.3
15-0 12.6 0.15
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Abstract

This paper aims to develop solar cells using Nano-crystalline titanium
dioxide (TiO,), which call “Dye-Sensitized Solar Cells” (DSSC). Nanocrystalline
(TiO,) are made in the form of thin film slides, which are controlled during the
preparation process. The surface area of the film increases with the reduction of
the size of the nanocrystalline and accordingly increases the stiffness of the film
making it more suitable for modern applications. High cost is one of the problems
associated with silicon solar cells and the main factor that led to limited
exploitation and it has become possible to develop low-cost and easy-to-
manufacture solar cells. DSSC are characterized by a significant reduction in their
production cost, ease of manufacture. Solar cells can be developed using
nanocrystalline titanium dioxide (TiO, ) to save energy used in lighting. The use of
this technology will be a major achievement in the field of energy saving, because
more than 25% of the electric energy available in the world is used in lighting.

galdial)

Al a el w8 sl aladiuls dedll WIAY ekt A4S ) A8l oda Cong
6 @lysh anas . ( Dye-Sensitized Solar Cell)(DSSC)amuall dpwadll WA gle 3l
Cun panill dile PlA lgana el 2y (Film) a8, miha e e 4l o gubiall s
G ) dagyall Ao Mok I lagiy gl 5ol ans sy olall dadad) dalud) Sk
Apaall ikl Lodle ST Leleny

SV ol A iyl Jalalls Apsal) Sl LA adiyal) cSE) aal 28K g i) ey
e e ) Ay AS Aiaidie Apned WIS sk (Saall (a il il LBl dpagana
Quad DA gkt Sy . empial gy lgalis) 4S5 (3 508 Galiash dpall dadll DAY

o3 aladiud of LS elal) 8 Aeadioad) A8l 586l 3yl o pnlinl) 2l 5B sl aladiuly
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Abstract:

This study aimed to indicate the impact of commercial banks’ financial
position indicators (capital adequacy, asset quality, leverage, and financial
structure) on their market value, calculated according to the Tobin's Q model. The
study sample included ten Jordanian commercial banks that fulfilled the specific
requirements for selecting the sample during the period (2015-2019), Using
regression models for data analysis and hypothesis testing. The results of this
study indicated that the financial position indicators (capital adequacy, asset
quality, leverage, and financial structure) have a positive, statistically significant
relationship with the market value of the Jordanian commercial banks.
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Travel Time and Cost are Represents the Main Factors

for Shifting Travel Mode Policy in Gharian Streets

Adel Ettaieb Elmloshi & Mohammed Mustafa Khalifa
Department of Civil and Structural Engineering / Engineering Faculty of Gharian
Adel.elmloshi@gu.edu.ly — adelelmloshi@gmail.com - Mohamajary@gmail.com
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ABSTRACT :

Transport modes are very important to Libyan’s Gharian travellers for their
activities and daily trips. However, the increase of total number of private car and
private transport namely (taxi and micro buses) on the road increases and causes
many road problems such as traffic congestion, accidents and noise pollution. The
aim of this research is to study the two important factors to shifting to public
transportation. Analyses about relation between factors as travel time and cost
have been made to answer research questions. A questionnaire survey in Gharian
city was carried out to study the potential reduction of private cars on road through
optimal use of suitable public transportation system (PT) in order to reduce traffic
congestion problems such as travel time. Logistic regression model has been used
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to analyse the factors that influence users to shift their trips to public transportation
alternatives.

Key words: travel time, travel cost, private car, public transport (PT), traffic
congestion and Logistic regression.

INTRODUCTION :

Private cars are important for most household activities in Libyan societies.
They give comfort and convenience to the users to go to different destinations
without affecting other users [4]. Private car is one of the important modes of
personal transport in Libya cities, mainly because it is cheap and more reliable
than the existing transport modes available namely (taxi and micro buses) [5].
Private car use has obvious negative effects, such as the traffic congestion,
accidents and noise pollution. The shortage of private and public transportation
services especially public buses in Gharian may be the reason why travellers prefer
to use private cars [9]. In fact, in Gharian city there are many areas that do not
have private transportation and acute shortage public transportation services. This
situation encourages travellers in these areas to use private cars to make their daily
trips. Increase in parking cost may cause private car users to think many times
about their travelling behavior and travelling choices [1]. Finally, the shift will
save their expenditure on transportation and may also reduce travel time and traffic
congestion.

STUDY PROBLEM :

The private Car is easily available vehicle in Libya [2]. Each Libyan
household has owned one or more cars and they can travel by their private cars in
a few minutes from place to another and most the people prefer the car because
they can travel freely. Understanding travel behavior and the reasons for choosing
one transport mode over another is an essential issue. However, travel behavior is
more complex. For each trip, commuters have the choice between different modes
of transportation. Each mode is having specific characteristics, such as advantages
and disadvantages depended on travel time and parking cost [5]. Travellers in
Gharian used private transport namely (microbuses, private taxies and coaches)
and private cars to their works or study activities. Private transport can be owned
and operated by individuals or company. The uncontrolled usage of these transport
modes has caused road traffic congestion which has increased travel time, accident
and pollution to the city environment [3]. Due to the complex scenarios happening
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in Gharian city a study has been carried out to understand the travel behavior and
try to establish suitable models to reasonably describe travellers' attitude and
perception in the city.

DATA COLLECTION AND ANALYSIS:

The understanding of travel behavior should be done through data collection
[6]. The data collection was done through field study i.e. survey. The survey was
done using questionnaires to get relevant data. The respondents for this survey are
the private vehicles' users at study areas who use their private car and private
transport as (taxi, microbuses) to make their different trips. The respondents were
selected randomly [8]. The questionnaires were printed by Arabic language, to
provide easier understanding and answering for some respondents. Respondents
were selected randomly from travellers in study areas which does not have public
transportation services. This survey was done on work days (Sunday to Thursday).
The total number of respondents who was involved in this research was 170
respondents [8]. Excel software was used to analyse the questionnaire and also
logistic regression method was used in this study.

DATA ANALYSIS OF TRAVEL TIME AND TRAVEL COST IN
GHARIAN STREETS BY PRIVATE CAR AND PRIVATE
TRANSPORT:

This section describes survey results and the analysis of the data collected
about the travellers of private car users used. Data was analysed by logistic
regression models for probability prediction travelling behaviour in Gharian city
streets, model for the private car for all types of trips, to determine the relationship
between the two factors that influence the shift to public transport. The probability
of private car drivers shifting to public transport is also examined based on travel
cost, travel time.

Effect of Travel Cost on Travel Mode :

Figure (1) as shows that 57% of the respondents paid less than 5 Libyan dinar
(LyD) cost per trip, 28.9% paid about 6 to 10 LyD, 5.9% paid about 11 to 15 LyD,
8.1% paid more than 15 LyD.
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Figure (1): Travel Cost for Trips

The data of travel cost collected for this factor are shown in figure (1). The data
are represented in the form of cumulative format in third column in Table (1),
which shows the Travel cost category with respect to survey results and the
probability of prediction (P) values. P value is derived from Equation (1) which
involves constant and alpha (o) values to verify the logistic prediction model used
in this study. This function has a continuous derivative, which allows it to be used
in back propagation, according to Patterson [7]. The following functional form is

used in this study to determine the shift probability of dependent variables.
1

P= 11 Dea™ Equ. (1)

Where,

P = prediction probability of shift to Public transportation (PT)

D = constant

a = coefficient of x

x = Category of travel cost

e = the base of natural logarithms (approximately 2.718)

Table (1) Survey result and data calibration for travel cost category

Category Travel cost Cumulative (P) 1-P P/1-P In(P/1-P)
Survey result

1 5 LyD or less 0.57 0.43 1.325581 0.281851
2 6to 10 LyD 0.859 0.141 6.092199 1.807009
3 11to15LyD 0.919 0.081 11.34568  2.428837
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4 More than
15LyD 0.99 0.01 99 4.59512

The model shift probabilities were categorized by various categories of travel cost
as shown in Figure (2). Mode shift probabilities ranged from 43% probability of
private car use with travel cost (5 LyD or less) to 1% probability of private car use
with travel cost (more than 15 LyD). In other words, public transport users
probability increased from 57% with travel cost (5 LyD or less) to 99% of
probability when travel cost (more than 15 LyD).

= 1 +
o 09 _/
Q B
2
% 08 //'_
g 0.7 /
1]
% 0.6 &
E 05 —e—Shift
Q
2 04 .
a2 No Shift
= 0.3
Z 02
g .
o 0 T T T )

0 1 b 3 4 5

Travel cost category

Figure (2): Shifting percent - Travel cost category

A simple linear regression analysis was then conducted by using Microsoft
Excel to obtain the intercept constant (D) and the a value. The results of the above
Table (1) reflect the model calibration process which then introduced to excel to
get the ANOVA table, which is described in Table (2), used to develop the
Analysis of Variance (ANOVA) table which some important factors reflect the
study significance that the values of R square, intercept coefficient and the
important factor was alpha value which is used in the equation (1) above to verify
the used model. By using the alpha (a) and (D) values from the ANOVA table, our
model achieved the value of P equal to 0.021184 which is somehow acceptable to
be significant (significant value is <0.05) as shown in Equation (2).
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Table (2): The ANOVA table for travel cost category

Intercept X Variable 1
Coefficients -1.1122 1.356163
Standard Error 0.549324 0.200585
t Stat -2.02468 6.761046
P-value 0.180186 0.021184
Lower 95% -3.47576 0.493116
Upper 95% 1.251347 221921
Lower 95.0% -3.47576 0.493116
Upper 95.0% 1.251347 2.21921
LnD=-1.1122 D =3.041054
o=1.356163
R?=0.9581

Where R* approaches one value indicating the
thus, the result of the prediction models can be

(€))

1
T 1+3.041054e1356163(x)

Table (3) shows the respective survey data and
travel cost.

model's strong correlation power
as shown in Table (3) and Figure

Equ. (2)

model data that correspond to the

Table (3): Survey result and logit model result for travel cost category

Category Travel cost

Cumulative (P) Modelling result

Survey result

1 5 LyD or less 0.57 0.561
2 6to 10 LyD 0.859 0.832
3 11to 15 LyD 0.919 0.951
4 More than 15LyD 0.99 0.9868

This result is more identified in Figure (3) which shows a high correlation between

survey results and the modelled counterparts
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Figure (3): Correlation between survey results and modelling —

Travel cost category

Travel time for work to study trip by private car :

Figure (4) shows 41.5% respondents travelling daily from home to work
or study in 10 minutes or less, 38.5% between 11 and 20 minutes, 14.1%
between 21 and 30 minutes, 1.5% between 31 and 40 minutes, and 4.4%
more than 40 minutes.

50.0
40.0
30.0
20.0
10.0

.0

Percentage

.

10 min or between 11 between 21 between 31 more than

less

and 20 min and 30 min and 40 min

Time per minute

40 min

Figure (4): Shows Travel Time

The data of Travel time collected for this factor are shown in figure (4).
The data are represented in the form of cumulative format in third column

10

Copyright © GJT

Tl ol A e gl G



Ol Al g o glall Mal) agaal) [/ LBl (s 2 Alaa
Gharyan Journal of Technology, High Institute of Science & Technology Gharian
Issue (7), July- 2021 - sl 92 < gabaad) 2221

in Table (4), which shows the Travel time category with respect to survey
results and the probability of prediction (P) values. P value is derived from
Equation (3) which involves constant and alpha (o) values to verify the
logistic prediction model used in this study.

_ 1
" 1+4Dea®

Equ. (3)

Where,

P = prediction probability of shift to PT

D = constant

a = coefficient of x

x = Category of travel time

e = the base of natural logarithms (approximately 2.718)

Table (4) Survey result and data calibration for travel time category

Category Travel time Cumulative (P) 1-P P/1-P In(P/1-P)
Survey result

1 10 min or less 0.415 0.585  0.709402 -0.34333
2 11 to 20 min 0.8 0.2 4 1.386294
3 21 to 30 min 0.941 0.059 15.94915 2.769406
4 31 to 40 min 0.956 0.044 21.72727 3.078568
5 More than 40

min 0.99 0.01 99 4.59512

The model shift probabilities were categorized by various categories of
travel time shown in Figure (5). Mode shift probabilities ranged from
58.5% probability of private car use with travel time 10 minutes or less to
1% probability of private car use with travel time more than 40 minute. In
other words, the probabilities of public transport user increased from 41.5%
at travel time 10 minutes or less to 99% of probability with a travel time
more than 40 minute.
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Figure (5): Shifting percent - Travel time category

A simple linear regression analysis was then conducted by using
Microsoft Excel to obtain the intercept constant (D) and the a value. The
results of the above Table (4) reflect the model calibration process which
then introduced to excel to get the ANOVA table, which is described in
Table (5), uses to develop the Analysis of Variance (ANOVA) table which
some important factors reflect the study significant which is the values of R
square, intercept coefficient and the important factor was alpha value which
is used in the equation (3) above to verify the used model. By using the
alpha (o) and (D) values from the ANOVA table, our model achieved the
value of P equal to 0.003205 which is somehow acceptable to be significant
(significant value is <0.05) as shown in Equation (4).

Table (5): The ANOVA table for travel time category

Intercept X Variable 1
Coefficients -1.17354 1.156918
Standard Error 0.441465 0.133107
t Stat -2.65829 8.691654
P-value 0.07645 0.003205
Lower 95% -2.57848 0.733313
Upper 95% 0.231396 1.580523
Lower 95.0% -2.57848 0.733313
Upper 95.0% 0.231396 1.580523
Ln D =-1.17354 D =3.233429
o=1.156918
R?=0.961805
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Where R2 approaches one value indicating the model's strong correlation
power thus, the result of the prediction models can be as shown in Table (6)
and Figure (6)

1
T 1+3.233429¢1.156918(x)

Equ. (4)

Table (6) shows the respective survey data and model data that correspond to the
travel time.

Table (6) Survey result and logit model result for travel time category

Category Travel time Cumulative (P)  Modelling result
Survey result

1 10 min or less 0.415 0.495844
2 11 to 20 min 0.8 0.757733
3 21 to 30 min 0.941 0.908646
4 31 to 40 min 0.956 0.969354
5 More than 40 min 0.99 0.990156

This result is more identified in Figure (6) which shows a high correlation between
survey results and the modelled counterparts.

1 = ?
0.9 *2—9
0.8 *
0.7
e 06
& 05
S 04 + ¢ Survey result
g 03 ]
2 02 Modelling
0.1
0 T T 1
0 2 4 6
Travel time category

Figure (6): Correlation between survey results and modelling —
Travel time category
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DISCUSSION :

This study has also revealed that positive and negative operations are
needed to encourage travellers to shift from private car and private transport
to public transport. The positive operation would be to reduce travel time,
cost and improve service (more frequent and more on-time trips), and the
negative operation for example if increases the parking fees and reduce
number of the parking spaces in the city. The collected data were obtained
from our survey which was subjected to the logistic model prior to the
calibration process. D and o value were extracted to be used in our model
equation. Then the validation process took place to fit our results into the
model. From the ANOVA results, the value of R square was within the
normal range. Based on the given results, our model was approximately
significant with the P value of < 0.05. Results of the study have shown that
more time will be used to travel by private car and private transport for
work or study trips, and these scenarios have encouraged the travellers to
shift to the public transport (PT) system. The logistic regression applied
depending on the factors affecting the shift from car to public transport
(Travel cost, Travel time). These factors have encouraged the travellers to
shift to the public transport (PT) system. About the travel cost, public
transport users probability increased from 57% with travel cost (5 LyD or
less) to 99% of probability when travel cost (more than 15 LyD). For travel
time, the probabilities of public transport user increased from 41.5% at
travel time (10 minutes or less) to 99% of probability with a travel time
(more than 40 minute).

CONCLUSION :

The increasing number of private cars and private transport namely taxi,
microbuses and coaches in Gharian city has been named as the cause for
increased road traffic congestion, environmental pollution and traffic
accidents. This study shows the need to introduce an efficient public
transport (PT) system to reduce traffic problems such as traffic congestion,
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road accidents and delay in travel time on Gharian roads network as have
been reported for all trips. Gharian people need to cooperate and support
the use of the public transport (PT) system. It is very important to relieve
the traffic problems on Gharian streets. Finally, all these factors have
spurred the shift from using private vehicles to using the public transport
system for all travellers’ trips for various purposes in their daily lives.
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Abstract:

Crude oil transportation in the pipe lines connecting platforms at
projected offshore Gulf-Sirt project is assumed in this paper. The
precipitation of the solid phase of wax in the pipe wall creates pressure
abnormalities and causing an artificial blockages leading to a reduction or
interruption in the production. Wax can precipitate as a solid phase on the
pipe wall when its temperature drops below the appearance temperature
(WAT).
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This work is aimed to study the wax deposition process on the internal
surface of oil production pipelines and the influence of parameters such as
flow rate, pipe wall temperature, Insulated Pipeline, Effect of Crude-Oil
Composition (or WAT), Effect of Crude-Oil and Seawater Temperatures on
the deposit thickness.

The analysis was conducted assuming pseudo steady conditions on the
fluid phase, the solution was implemented numerically using the MATLAB
PROGRAMMING. The results showed that increased flow rates reduce the
maximum deposit thickness, insulation preventing further solids deposition,
The higher WAT gave a larger deposit thickness, reduction in the amount
of deposited solids with an increase in either the crude-oil temperature or
the seawater temperature, as it spreads on a longer distance in the pipe
when considering a constant wall temperature or the axial thermal gradient
with a positive slope, and the opposite effect is observed when considering
the axial thermal gradient with a negative slope.

Key words : Waxy crude oil, MATLAB PROGRAMMING, wax
deposition, crude oil transportation .

Introduction:

When a liquid flowing through a pipeline is exposed to a cold
environment that is below its freezing-point temperature (or solubility
temperature), solids deposition on the pipe wall is likely to occur. This
phenomenon takes place frequently during the transportation of “waxy”
crude oils that contain high-molecular-weight alkanes or paraffin waxes.
Paraffin waxes have a reduced solubility in crude oils at lower
temperatures, causing their crystallization and deposition on cooler
surfaces.

The adverse effects of wax deposition are encountered in all sectors of
the petroleum industry, ranging from oil reservoir formations to blockage of
pipelines and process equipment. The deposited wax impedes the flow of
oil through the pipeline, causing an increase in the pumping power. If not
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controlled adequately, the deposited solids may block the pipeline, resulting
in high costs for its cleaning. Remediation can be carried out using
mechanical cleaning methods, chemical cleaning methods, or by heating to
melt the deposit.

Theoretical Formulation :

Consider a long pipeline carrying a “waxy” mixture that is completely
immersed in water at a constant temperature (T¢). This is similar to the
transportation of waxy crude oils through sub-sea pipelines from offshore
wells. Heat transfer to the surrounding “colder” seawater would decrease
the crude-oil temperature (Ty), which could lead to the precipitation and
deposition of paraffin solids on the pipe wall. As mentioned above, wax
crystals would form a deposit layer comprising a solid (wax) phase with
immobile liquid oil trapped within it. With time, the deposit layer would
grow in thickness until such time that its growth does not occur any more.
At this point, the rates of heat transfer across the flowing oil, the wax
deposit layer, and the pipe wall would be the same and remain constant
with time. When this happens, the thickness of the deposit as well as the oil
and wall temperature would each attain a constant value. Once the deposit
layer achieves a constant layer thickness, the rate of heat transfer can be
assumed to be under a thermal steady state because of the stable
temperatures.

As shown schematically with radial temperature profiles in Fig .1, the
transfer of thermal energy from the “hot” fluid (the flowing crude oil) to the
“cold” fluid (the surrounding seawater) at steady state involves four thermal
resistances in series: two convective resistances due to the flowing crude oil
and the seawater and two conductive resistances offered by the pipe wall
and the deposited layer.
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Figure 1. radial temperature profiles through the various thermal
resistances.
Assuming one-dimensional heat transfer in the radial direction of the pipe,

the rate of heat transfer could be equated to the rate of thermal energy lost
by the hot waxy crude oil, the rate of thermal energy gained by the cold
seawater, and the rate of heat exchange between hot and cold fluids, as
follows:

q= rr'lhch(Th in— T out) = niccc(Tc out — ¢ in) = UiAi(T_h - 'ITC)

(1)
Where: q = rate of heat transfer.
my, M, = mass flow rates of “hot” and “cold” streams.
Ch,C. = average specific-heat capacities of “hot” and “cold”

streams. Ty, in, Th out = inlet and outlet “hot” stream temperatures.
Te in» Tec out = outlet and inlet “cold” stream temperatures.
U; = overall heat-transfer coefficient based on inside pipe surface
area (A)).
Ty, T. = average temperatures of “hot” and “cold” streams,
respectively.
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The rate of heat transfer can also be equated to the heat flow across the two
convective thermal resistances, as follows:

q= hcAc(Two - T_c) = hhAh(T_h - Td) (2)

Where:  h.,hy = convective heat-transfer coefficients on outside and
inside of the
pipe, respectively .
A, = pipe outside surface area in contact with cold stream.
A;,, = inside surface area at deposit-oil interface.
Tq = temperature at this interface.

Note that, for a clean pipe with no deposit, A, would be replaced by (Aj)
and (T4) would become equal to( Ty;).
Next, the overall or combined thermal resistance is expressed as the sum of
four individual thermal resistances:

To Tj
1 — 1 ln(r_i) ln((ri_xd)) + 1 (3)
UjAj hhAp 2nky,L 2nkqL hcAc

At steady state, the heat flux (i.e., the rate of heat transfer per unit inside
pipe wall area) through each of the four thermal resistances included in Ui
is as follows:

q _ hh(T_h_Td) _ kd(Td_Twi) _ km(Twi_Two) _ hc(Two_T_c)
et = Smwiwo) — 2ewo )
rj ln(;)

i m i ln((rii—iXd)) To

1

Where x4 = deposit thickness (assumed to be uniform along pipe
length).
Twi» Two = average inside and outside pipe wall temperatures.
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kg, km = thermal conductivities of deposit layer and pipe wall,
respectively.

When dealing with the solidification or melting of a pure substance, the
liquid-deposit interface temperature (T4) would be the melting or freezing
temperature; however, it would be the liquids or saturation temperature for
a multicomponent mixture. From a modeling study, Singh et al. [1]
estimated (T4) to approach the (WAT) of waxy mixtures when the deposit
layer thickness stops growing, while Bidmus and Mehrotra [2] verified
experimentally that (Tq) and WAT are the same temperature at pseudo-
steady-state conditions. The mathematical relationships for heat transfer
and energy balance presented above can be utilized for calculations dealing
with solids deposition in a pipeline.

Determination of Deposit Thickness(xq) at different Crude-oil flow
rate:

“waxy” crude oil is produced and transported via a pipeline from an
offshore oil production platform to an onshore refinery for processing. The
crude oil has a (WAT) of 26°C. At the beginning of the operation, about
100000, 150000 and 200000 barrels of oil per day (bopd) at a temperature
of 40°C leaves the offshore platform into the pipeline. After a few months
of pipeline operation, it is observed that the pressure drop across the
pipeline has increased considerably and that the crude oil arrives at the
refinery at a temperature of 28°C, which has been found to be more or less
constant for several days. The engineer managing the operation believes
that the increased pressure drop is a result of solids deposition, and the
deposit thickness needs to be estimated before deciding on a suitable
remedial action. It can be assumed that the seawater at an average
temperature of 10°C flows across (or normal to) the pipeline at an average
velocity of 0.1 m/s. How could the deposit thickness be estimated from
heat-transfer considerations Pertinent pipeline data as well as average
crude-oil and seawater properties are listed in Table 1.
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Table 1 Data and Average Properties Used in Calculations.

Property Value

Crude oil:

Flow rate(F) 100000, 200000 and 300000

Specific-heat capacity(Cy) bopd

Thermal conductivity(kp) 2400 J/kg K

Viscosity(Up) 0.15W/m K

Density (pn) 0.0514082 pas

898.4 kg/m’

Seawater:

Specific-heat capacity (C;) 4200 J/kg K

Thermal conductivity (k) 0.65 W/m K

Viscosity(pc) 0.001 pas

Density(pc) 1020 kg/m?
Deposit:

Thermal conductivity( Kg) 0.24 Wim K
Pipeline:

Wall thermal conductivity (km) 24 W/m K

Inside diameter (Dj) 0.254 m

Wall thickness (ro —1j) 0.0159 m

Outside diameter (Do) 0.286 m

Estimation of inside heat-transfer coefficient (hy) : The average velocity

of crude oil in the pipeline is:

_F  4F
Uy = — =
h Ai ‘l'[Di2

The Reynolds number of crude oil in the pipeline is:

_ PhUp Dj

R
¢ Hn
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The Prandtl number is:

Chln
P. =

r kh

Given that the flow is turbulent (Re > 4000) and assuming L/D; to be
large, the Holman correlation [3] can be used to estimate the average heat-
transfer coefficient in the pipeline( hy):

_ hyD;

Nu = = 0.023 Re%8pr03
kp

Estimation of outside heat-transfer coefficient (h¢):

_ PcucD,
¢ e
Cele

K¢

P. =

The Churchill-Bernstein equation [4] can be used to obtain the average
heat-transfer coefficient for cross flow across a cylindrical surface:

4
Nu = h.Dy 0.3 0.62Re/2Pr'/3 Re /s /s

- T 04, 2] +<282000)
[1 +( . /Pr) ]

ke
Estimation of deposit thickness (Xg):
The average oil temperature is (Tp) = (40 + 28)/2 = 34°C. As already
explained, the deposit-oil interface temperature (Tq4) will be assumed to be
equal to the (WAT) of 26°C. Therefore, using Eq. (4), we obtain:

hh(T_h B Td) _ kd(Td B Twi) _ km(Twi B Two) _ hc(Two B ’I_‘c)

Ij - . - i
(ri—xq) riln ((r:xd)) Tiln (rr_c,)) ro

Solving these equalities simultaneously for (Ty;), Two, and (Xg).

The Case of Insulated Pipeline:

With an additional thermal resistance (due to insulation), Eq. (4) becomes:
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hh(T_h_Td) _ kd(Td_Twi) _ km(Twi_Two) _ hc(Tins_T_c) _ kins(Two_Tins)
I (S r_o) T _H T (o ins
(ri=xq) rlln((ri_xd)) r‘ln(ri (ri+Xins) rlln( (ro) )

)

where (Kins) and (Xins) are the thermal conductivity and the thickness of
the insulation material, respectively, and Tins is the temperature of the
insulation material surface in contact with the seawater. Without any solids
deposition (i.e., X4 = 0), Twi > Tqg. Equation (5),Azevedo , Teixeira[5],
therefore, becomes:

km(Twi - Two) _ hc(Tins - ’ITC) _ kins (Two - Tins)

To - T - I'o+Xins
i In (I‘_l) (ri+Xins) Ti In ( (ro) )
Effect of Crude-Oil Composition (WAT):

hh(T_h - Twi) =

A change in the crude-oil composition will affect its (WAT). Basically,
the waxier a crude oil is, the higher is its (WAT). The effect of wax
composition will, therefore, be investigated by varying the (WAT).

Since crude-oil properties and other data (listed in Tablel) as well as
operating conditions are the same, the individual heat-transfer coefficients
can be used. Equation (4) can be solved for (x4) by substituting the given
(WAT) values for the interface temperature (Tg).

Effect of Crude-Oil and Seawater Temperatures:
Using Eq. (4) with the same properties and heat-transfer coefficients, we
get (Xq).

Results:
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Figure 2. Effect of Crude-Oil Flow Rate on deposit thickness under
similar operating conditions at 0.184 m*/s.
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Figure 3. Effect of crude-oil WAT on deposit thickness under similar
operating conditions at 0.184 m3/s.
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Figure 4. Effect of crude-oil WAT on deposit thickness under similar
operating conditions at 0.276 m*/s.
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Figure 5. Effect of crude-oil WAT on deposit thickness under similar
operating conditions at 0.368 m3/s.
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Figure 6. Predicted variations in deposit thickness with crude-oil
temperature at different seawater temperatures at 0.184 m’/s.
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Figure 7. Predicted variations in deposit thickness with crude-oil
temperature at different seawater temperatures at 0.276 m’/s.
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Figure 8. Predicted variations in deposit thickness with crude-oil
temperature at different seawater temperatures at 0.368 m’/s.
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Figure 9. Predicted variations in deposit thickness with seawater
temperature at different crude-oil temperatures at 0.184 m/s.
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Figure 10. Predicted variations in deposit thickness with seawater
temperature at different crude-oil temperatures at 0.276 m*/s.
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Figure 11. Predicted variations in deposit thickness with seawater
temperature at different crude-oil temperatures at 0.368 m*/s.
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Conclusion:

The deposit thickness is reduced as a result of an increase in the crude-oil
flow rate. This is caused by the increased inside heat-transfer coefficient
due to the increased flow rate. The resulting higher wall temperature then
yields a reduction in the amount of deposition.

The predictions are shown in Figs.3 and 4, which indicate that there is a
reduction in the amount of deposited solids with an increase in either the
crude-oil temperature or the seawater temperature. Conversely, a
reduction in either the crude-oil or the seawater temperature would yield a
larger amount of deposited solids. These predictions are in good
agreement with experimental results reported by Mehrotra and Bidmus
[6], who had performed wax deposition experiments over a range of
operating conditions using a concentric draft tube assembly with a “hot”
wax-solvent mixture flowing in the inner tube and cold water flowing
through the annular region.

The higher WAT gave a larger deposit thickness and a lower WAT of
gave a smaller deposit thickness of. These results imply that an increase in
the crude-oil wax concentration would lead to an increase in the amount
of deposit in the pipeline. This effect is further illustrated in Fig.2, where
the deposit thickness has been obtained for WAT values ranging from 20
to 27°C. It should be noted that, in these calculations, it was assumed that
all crude-oil properties remain constant even though the concentration of
wax was varied. Properties such as the viscosity and density of the crude
oil can be altered by an increase in wax concentration, which would alter
the value of inside heat-transfer coefficient. However, even with such
crude-oil property changes, an increase in wax concentration would lead
to increased amount of deposit in the pipeline.

During the solids deposition process, the deposit layer acts as an
insulation to heat transfer, thereby preventing further solids deposition.
The importance of the deposit thermal conductivity is illustrated in case
study. Also note the much larger temperature difference across the
insulation material.
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Estimation of cementation factor for a field of
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ABSTRACT:

Estimation of cementation factor is one of the most important factors in
determining the hydrocarbon/water saturations. In order to determine this
factor accurately, core sample porosity, formation water resistivity and
resistivity of the core sample hundred percent saturated by formation water,
were performed using the Archie equation. The objective of this petro
physical study is to obtain a more realistic cementation factor for some
sandstone reservoir core samples. cross-plots between formation resistivity
factor and porosity were created for measured data points The values of
internal geometry factor a and cementation factor m were obtained from the
cross —plots for each field .the cross-plots showed a good relationship
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between the two properties F & @ where the standard error for the actual
data points was calculated for a field .This is mainly due to the internal
heterogeneity and more fractures in the Brack sandstone formation of field-
Q. Also the percentage average relative errors between the humble equation
and the actual data points and the new correlation and the actual data points
were calculated for this field.

Keywords: cementation factor, porosity, formation resistivity factor, rock
samples.

INTRODUCTION:

Petrophysical science is the science concerned with studying the physical
properties of rocks and their relationship with fluids. Successful assessments of
petrophysical reservoir properties are essential to determine the hydrocarbon
capacity and reservoir system action, and help researchers predict the behavior of
complex reservoir settings[1]. Previous research indicated that cementation factor
value is greatly influenced by porosity, porous throat volume, water and mineral
conductivity, and surface area per unit volume and cement. The cementation factor
usually depends on the shape and surface area of the compound particles and the
tortuosity factor [2-3]. The cementation factor in study was determined by using
the experimental data .These measured data including core sample porosity,
formation water resistivity and resistivity of the core sample hundred percent
saturated by formation water. The analysis of these data were showed that more
accurate value for cementation factor can be derived .the data were used in this
study are from several wells in field .The Brack formation of the eastern sirte basin
consists of mainly sandstones and shale’s resting with non-conformity on a
basement complex of igneous and metamorphic rocks, and overlain by the upper
cretaceous clastic rocks. The Brack formation is subdivided into three layers .the
Brack sandstone represent braided and meandering fluvial deposit, where as the
middle member Nubian represents shallow lake deposit. The layers of Brack
formation comprise mainly of sandstone interbedded with siltstones and shale’s
.the Middle Nubian consists of shale’s and silty shales.

Porosity:

Porosity is one of the most important petrophysical properties, which is a
measure of the storage capacity of hydrocarbon. Porosity is defined as the
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ratio of the pore space within the rock to the total volume of the rock
.porosity is created as a result of imperfect contact between rock grains .the
void space created between the rock grains is called pore volume and the
remaining part of the rock that occupied by the rock grains is called grain
volume. Therefore, porosity can be expressed mathematically
as

@- Vp/Vb @ -Vp/(vp+vg) (1)
@ Fractional porosity

Vp pore volume

Vg Grain volume

Vb Bulk volume

The porosity of petroleum reservoir ranges from 5% to 40%, which
depends on rock texture and the digenetic process. Porosity is independent
of grain diameter but strongly depends on packing and sorting in general
small grain size and high angularity tends to increase porosity while an
increase in particle size range (sorting) tends to decrease porosity [4].

Resistivity:

Electric resistivity was the earliest and still the most frequently measured
physical property of rocks to locate oil and gas reservoirs [5]. Electrical
resistivity methods involve the measurement of the apparent resistivity of
soils and rock as a function of depth or position. The electrical resistivity of
a material is its ability to resist or impede the flow of electric current. The
resistivity of rocks is a complicated function of porosity, permeability, ionic
content of pore water, and clay mineralization. Dry rocks are poor
conductors; therefore, they normally exhibit extremely high resistivity
[6].Reservoir rocks are porous and their pores are generally saturated with
water, oil and gas .the formation water normally has resistivity of 0.04 to10
ohm.m at 70°F, which is much lower than that of the rock grains .As a
result, they are conductors of moderate conductivity when they are
saturated with water. The electric resistivity of a material can be defined by
the following equation
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R=r*AlL 2)
Where:
R Resistivity
r Resistance
A cross-sectional area of the conductor available to current flow
L Length of the conductor
AJL Geometric factor which, which depends on the geometrical shape of the

investigated rock Porosity and resistivity relationship (the concept of formation
resistivity factor)

Archie (1942) found that the resistivity 100 % water saturated rocks is directly
proportional to the resistivity of the water that saturates them [7] .The constant of
proportionality is called formation resistivity factor (FF),which is defined as the
ratio of the resistivity of the fully saturated rock to the resistivity of the water that
saturates its pore space .

FF=Ro/Rw (3)

A strong dependence of formation resistivity factor on porosity was observed
Archie (1942). A large number of measurements on rock samples showed that the
formation resistivity factor of shale — free rocks could be related to porosity by:

FF.@™ (4)

Where FF is the formation resistivity factor, @ is the fractional porosity and m
is cementation exponent .The above equation implies that a graphical presentation,
the logarithm of the formation resistivity factor FF versus the logarithm of the
fractional porosity @ is a straight line with slop m [8] .Thus, cementation factor m
as a function of formation resistivity factor FF and porosity @ is

m_-logFF/ log @ (5)

Therefore, m is generally referred to as the cementation factor; archie
relationship was later modified by winsaure to the general form .

F.a/@" (6)

Where a was defined as a constant and is a function of the tortuosity of the
capillary path in the rock .winsaure ,et al applird the general Archie form in
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sandstone formation and they obtained m - 2.15 and a - 0.62.This equation is
known as the Humble equation and it is the most widely used for sandstone in the
world [9].

F.0.62/¢*" (7)

The most widely used form of Archie equation for both limestone and
dolomites is basic: [10-11]
F.1/0°2 (8)

Experimental Technique:

Full diameter cores from six wells from Brack sandstone were prepared
cleaned dried and left to cool in room temperature before conventional core
analysis commenced.The cell helium expansion gas porosimeter used for
measurement the grain volume of samples and calculate the porosity and
bulk volume by early equations .The Formation resistivity factor was
measured for the previous samples. The clean, dry samples were loaded in a
stainless steel saturator and evacuated for 12 hours. A solution of 170 g /I
(for x1-x6) sodium chloride was introduced at the end of the period |,
followed by pressurizing the system at 2000 psig for 12 hours to assist
penetration.

The bring saturated plugs were placed in turn between electrodes at 1KH
frequency and their electrical resistances were measured consecutive days
until ionic equilibrium was achieved between the fluid and rock samples

Formation factor measurements are made on 100% brine saturated rock
sample either at ambient conditions or elevated reservoir overburden
pressure. Sample resistance is measured and converted to resistivity using
sample cross-sectional area and length. Formation resistivity factor is
calculated as the ratio of the sample resistivity to the resistivity of the water
saturating it. The formation resistivity factor of a group of samples is
plotted versus their porosities on log-log graph paper. The slope of the best
fit line is the value of the cementation factor, m and the intercept is the
value of, a.
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Data Analysis procedures :

*The formation resistivity factor (F). was calculated for each well using Archie
equation:

F=Ro/Rw

*The formation resistivity factor (F) was plotted against the porosity (&) on
logarithmic scales for each well and for each field[12].

*Calculated m , a from the logarithmic cross plot and the standard error was
determined.

Where:

a - represent the intercept of an extrapolated trend line on logarithmic F & @ cross
— plot with the porosity axis equal one.

m _ represents the slope of trend line..
Standard error is the positive and negative error of the actual data points.

For each constant a & m the formation resistivity factor was calculated using the
general form of Archie equation

F-a/g"

*The relative error between the actual equation and Humble equation was
calculated.

FA - Ro/Rw Actual Equation
FH _0.62/ @* Humble Equation
Relative % _((FH —FA)/FA) * 100

*calculate the average error between the actual equation and Humble equation
using the following equation:

Average error % - Sum error % / no. of point

*Calculate the relative error between the actual equation and the new correlation.
FA - Ro/Rw Actual Equation

FN_a/ @™ New correlation

Relative error % _ ((FN-FA)/FA) * 100
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*Calculated the average error between the actual equation and new equation.

Average error % - Sum error % / no. of point

The cross-plots of the formation resistivity factor versus porosity for
wells Q2,Q4,Q5 and Q6 are showing blew, the cross-plots illustrate the
obtained internal geometry factor a , cementation factor m ,correfficient

R? and the stander error.

Table (1) shows the measured data of well Q2

Well # Sample# | Porosity Rw Ro FA

fraction ohm-m ohm-m
Q2 1 0.1021 0.061 5.290 86.72
2 0.1571 0.061 1.886 30.92
3 0.0709 0.061 4.610 75.57
4 0.0964 0.061 3.613 59.23
5 0.0802 0.061 5.185 85.00

1]
0.06 0.08 0.1 0.12 0.14 0.16 0.18

1o - | |

1 ’
A ============== == y=39262x 1195 |

R =0.7154
1

Figure (1) shows the formation resistivity factor versus porosity fro

well Q2
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Table (2) shows the measured data of well Q4

Well # Sample # Porosity Rw Ro FA
fraction ohm-m ohm-m

Q4 1 0.062 0.061 4.469 73.26

2 0.131 0.061 2.365 38.77

3 0.0992 0.061 3.068 50.30

4 0.0879 0.061 3.135 51.39

5 0.1443 0.061 1.804 29.57

6 0.0545 0.061 4.574 74.98

7 0.0961 0.061 3.384 54.89

8 0.074 0.061 4.362 71.51

9 0.1053 0.061 2.130 34.92

10 0.0639 0.061 4.256 69.77

11 0.1696 0.061 1.555 25.49

00 ————————————— ————————— ————

FF

| y 4 4.5223x {00
| R? = 0.9126

0.05 0.07 0.09 0.11 0.13 0.15 0.17 0.19

Figure (2) shows the formation resistivity factor versus porosity fro
well Q4
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Table (3) shows the measured data of well Q5

Well # Sample # Porosity Rw Ro FA
fraction ohm-m ohm-m
Q5 1 0.1731 0.061 1.995 32.70
2 0.1037 0.061 2.968 48.66
3 0.1271 0.061 2.372 38.15
4 0.1372 0.061 2.072 33.97
5 0.1418 0.061 2.901 47.56
6 0.1262 0.061 2.332 38.23
7 0.1201 0.061 3.357 55.03
8 0.1218 0.061 1.695 27.79
9 0.1366 0.061 2.221 36.41
10 0.1049 0.061 3.507 57.49
11 0.1022 0.061 3.361 55.10
12 0.1301 0.061 2.102 34.46
13 0.1054 0.061 3.179 52.11
14 0.1473 0.061 1.671 27.39
15 0.1617 0.061 1.548 25.38
16 0.0963 0.061 3.430 56.23
100

< & __‘“"—t———--".;'
T 10
y =2:8996x 1267
R?* = 0.5992
1 4 4
0.09 0.11 0.13 0.15 0.17 0.19

Figure (3) shows the formation resistivity factor versus porosity fro
well Q5.
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Table (4) shows the measured data of well Q6

Well # Sample # Porosity Rw Ro FA
fraction ohm-m ohm-m
Q6 1 0.132 0.061 2.489 40.80
2 0.1016 0.061 4.338 F1a1
3 0.0936 0.061 4,871 79.85
100 +— S —— R —
4——-_______“_________“*
i e ——= = iy
I ——
o 10
V=07 2373 o9
R:*=10.9954
0.09 0.1 0.11 0.12 0.132 0.14
&

Figure (4) shows the formation resistivity factor versus porosity fro
well Q6

Table (5) shows the results of internal geometry factor a,
cementation factor m and the standard error for all field.

Well # Internal geometry | Cementationfactor | Standard error
factor a m
Q2 3.94 1.19 0.11486
Q4 4.54 1.00 0.04873
Q5 2.90 1.27 0.07970
Q6 0.72 1.99 0.01506
Field 2.96 1.25 0.0776

Results and discussion:

The cross-plots of formation resistivity factor against the fraction
porosity on the logarithmic scale were showed a good correlation all wells
in the field .many samples selected from all wells and represent around the
sandstone formation were used in this petrophysical analysis .

The following are the results of an average relative error of field.

*The average relative error of field from Humble equation is equal

62.18%.
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*The average relative error of field from New correlation is equal 1.36%.

Conclusions :

More realistic values for cementation factor m and the internal geometry factor
a were derived from this petrophysical study for the field representing the
Brack sandstone formation and using Archie general equation the proper
correlation for field.

F_296/@"

The calculated error of the data points when deriving the correlation was very
small which indicated that the correlation is consistent.

This study showed that Humble equation could not be applied for this
formation due to the large difference and error, which were observed between
this equation and the actual data points.

The study showed using of the experimental data to derive the values of a & m
will produce more accurate and correct results .
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Abstract

This paper presents a study modification of separation distance of
lightning arrester protecting a 400KV sub-station from lightning strokes
related to the distance between the transformer and lightning arrester (the
installation place of the lightning arrester ) a simple model was created in
ATP and the distance between the arrester and transformer were varied.to
ensure proper installation and to reduce the high lightning failure rate and to
eliminate devastating impact, caused by lightning, the model e installation
represents circuit composed of four towers . Program ATP-Draw
(Alternative Transient Program) was used to simulate the problem. The
simulation was done on three stages and the results were compared.

Key Words : lightning arrester, current, distance (the installation place of
the lightning arrester related to protected unit), transformer

1.0 -Introduction

Sub-stations are the most sensitive part in power systems and are

exposed to many stresses, like Transients over voltages which caused by
lightning discharges or switching operations. So Lightning is the main
reason for outages in transmission and distribution lines [1].
A surge lightning arrester is a protective device which is must be used in to
substations to be protected. The highly non-linear characteristics of an
arrester allow the arrester to limit the voltage across its terminal during
conduction of surge current, arrester exhibits very low impedance. This
study was executed using two kinds of lightning arresters Zinc Oxide
PEXLIM -Q2) and (Zinc Oxide EXILIM —-Q1). the 1980s polymeric ZnO
surge arresters have been developed quickly and put into operation on
transmission lines in parallel with the insulators to limit the over voltages
based on their excellent performance [2], [3].[4]

2.0 - System under study:

This part introduces single line diagrams of the 400kv network. Which has
triplet bundle conductors. Tower footing resistance of this system is 10 Q
and the range of lighting current is 300KA with negative peak and the
following fig (2.1) shows model for a 400kV network. The Physical
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specifications of conductors and geometrical parameters of the tower are
given in table (2.1).

Fig (2.1): Shows the structure of 400kv studied system circuit modeled in ATP

2.1 -Conductor characteristics:

Table (2.1): Conductor characteristics:

Rin Rout Rho Horiz Vtower Vmid Separ Alpha
Ph.no
(cm) (cm) | Q/kmDC M M m Cm Deg
1 0 1.3195 0.079 -11.38 | 41.7 | 274 40 30
2 0 1.3195 0.079 0 42.7 | 284 40 30
3 0 1.3195 0.079 11.38 | 41.7 | 27.4 40 30
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2.2-Ground wire characteristics:

Table (2.2) shows the vertical and horizontal distances of the conductor

and the ground wire from the surface.

Table (2.2): Ground wire characteristics

Ph.no Rin Rout Rho Horiz Vtower Vmid Separ Alpha N.b
(cm) | (cm) | Q/kmDC M M M Cm Deg
4 0.48 | 0.87 0.3 -6.28 | 51.27 | 39.07 0 0 0
5 0.48 | 0.87 0.3 6.28 | 51.27 | 39.07 0 0 0

Table (2.3): Conductor arrangement of overhead transmission line

Number.ph Vertical Horizontal
1 41.7m -11.38m
2 42.7m 0
3 41.7m 11.38m
Ground wire Vertical Horizontal
4 51.27m 0Om
5 51.27m Om

3.3 Surge arresters those were used in an electrical circuit
3.3.1-First arrester (Zinc Oxide EXILIM-Q1):

Table (3.1) shows brief performance data.

Table (3.1): Brief performance data

System voltage 170-420kv
Rated voltage 42 - 360kv
Nominal discharge current 20 KA
Line discharge class Class 4
Short-circuit 65kA
Mechanical Strength 2500Nm
Design altitude max 1800m
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Ambient temperature -50 C°to +45 C°
Frequency 15-62 Hz

3.3.2-Second arrester (Zinc Oxide PEXLIM -Q2)

Table (3.2) shows brief performance data.
Table (3.2): Brief performance data

System voltage 52 - 420kv
Rated voltage 42 - 420kv
Nominal discharge current 10 KA
Line discharge class Class 3
Short-circuit 50kA
Mechanical Strength 2500Nm
Design altitude max 1800m
Ambient temperature -50 C°to +45 C°
Frequency 15 - 62 Hz

The surge arrester characteristic of the 400kv network is from General
Electrical Company of Libya (GECOL).

4.0 - ATP Analysis of 400kv circuit diagram:

Three cases were done to test the system under study. In each case it will
be calculated extent the basic insulation level (BIL) of the transformer and
then shows the impact of the lightning on the transformer insulator.
4.1-First Case:

1- The ground wire (shielding line) of the overhead transmission lines
exposed to lightning stroke. The lightning current of the stroke is fixed
(260kA). With changing the separation distance between (the installation
place of the lightning arrester ) and the transformer from (5m to 30m),
increasing 5m each step using the two types of lightning arresters and
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measuring the resulting of the internal voltage on the primary winding of
transformer and basic insulation level (BIL)of the transformer for both
lightning arresters.

Fig (4.1) shows the values of the internal voltages of the primary side of
transformer the distance 5m lightning current 260kAusing(Zinc Oxide
EXILIM - Q1).

Fig (4.1): the transient over voltage on the primary winding of the
transformer when distance (5m) and the lightning current (260 KA)

Fig (4.2) shows the values of the internal voltages of the transformer the
distance 10m and the lightning current is fixed (Zinc Oxide EXILIM —

Q1).
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Fig (4.2): the transient over voltage on the primary winding of the
transformer when distance( 10m) and the lightning current( 260 KA)

Fig (4.3) shows the values of the internal voltages of the transformer the
distance 5m keeping the current fixed (Zinc Oxide PEXLIM -Q2)..

Fig (4.3): the transient over voltage on the primary winding of the
transformer when distance( 5m) and the lightning current( 260 KA)

Fig (4.4) Shows the values of the internal voltages of the transformer the
distance 10m the current is fixed using (Zinc Oxide PEXLIM -Q2).
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Fig (4.4): the transient over voltage on the primary winding of the
transformer when distance( 10m) and the lightning current( 260 KA)

Calculating the Basic Insulation level of the transformer (BIL):

BIL — max overvoltage
%BIL = x 100
max overvoltage

Where: (BIL) equal 1300kV[5].

(max overvoltage) |s the maximum voltage on the transformer on the primary
side 400kV.To avoid destructive damage of the entire transformer the ratio of
(BIL) must be more than 20%.

4.1.1-Calculating (BIL) of the transformer when using both types
table(4.5).
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Table (4.5) Calculating (BIL) according to Effect of increasing the
distance (the installation place of lightning arrester related to primary
winding of the transformer) when the lightning current is fixed 260KA.

. : Zinc Oxide PEXLIM —
Distance Zinc Oxide EXLIM -Q1 Q2

(m) Overvoltage o Overvoltage o
(kV) BIL% (kV) BIL%
5 894.17 45.23% 824.66 57.64%
10 994.88 30.66% 874.29 48.69%
15 1054.8 23.24% 904.08 43.79%
20 1097.9 18.42% 927.47 40.16%
25 1112.2 16.88% 940.02 38.29%
30 1134.7 14.56% 955.08 36.11%

=9=—Zinc Oxide PEXLIM —-Q  =fll=Zinc Oxide EXLIM -Q

1300

1100 -

X
900

700

0

Fig (4.6)-The effect of distance (the installation place of lightning
arrester related to the transient over voltage on the primary winding)
when the current is fixed 260KA. For both arresters
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From the previous results it is clear that.

e The results in table (4.5) showed that as we increase the distance the
internal transient over voltage increase and (BIL) is decreasing. and the
decreasing is clear when the location of the arrester at 20 m (BIL)
for(Zinc Oxide EXLIM- Q1) becomes less than the standard value
(18.42%) compared with type (Zinc Oxide PEXLIM Q2)( 40.16%)
According to the value of (BIL) for both types the second one can
stands the lightning stroke tell 30 m.

e Figure (4.6) shows the effect of increasing the distance in steps (the
installation place of lightning arrester) related to the transient over
voltage on the primary winding of the transformer when the lightning
current is fixed 260KA. For both arresters of the arrester .according to
table (4.5) as we increase the distance the voltage on the primary side of
the transformer increasing. although both are increasing with the same
range the transient over voltage on the (Zinc Oxide EXILIM — Q1) is
higher compared with the voltages value of arrester (Zinc Oxide
PEXLIM -Q2) and this makes the (BIL)decreases .quality 1=2

4.2 - Second case:

study the resulting the transient over voltage when the overhead ground
wire exposed to lightning stroke the separation distance fixed to (5m) the
lightning current strokes ranging from(260 to 300kA) increasing 10KA in
each step using both arresters (Zinc Oxide PEXLIM —-Q2) and (Zinc
Oxide EXILIM -Q1).

Fig (4.7) shows the values of the internal transient over voltages of the
transformer on the primary side 400kV changing the lightning current from
(260 to 300kA) and distance is fixed 5m by using(Zinc Oxide EXILIM —

Q1)..
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Fig (4.7): the transient over voltage on the primary winding of the
transformer when distance (5m) and the lightning current (260 KA)

Figure (4.8) shows the values of the internal voltages of the transformer
when the lightning current is 260kA the distance is fixed 5m using (Zinc
Oxide EXILIM-QL1).

Fig (4.8): the transient over voltage on the primary winding of the
transformer when distance (5m) and the lightning current (290 KA)
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Figure (4.9) Shows the values of the internal voltages of the transformer
when the lightning current is 270kA the distance is fixed 5m using (Zinc
Oxide PEXLIM-Q?2).

Fig (4.9): the transient over voltage on the primary winding of the
transformer when distance (5m) and the lightning current (260 KA)

Fig (4.10) shows the values of the internal voltages of the transformer on
the primary side 400kV result of lightning current 290kA by using (Zinc
Oxide PEXLIM -Q?2).

Fig (4.10): the transient over voltage on the primary winding of the
transformer when distance (5m) and the lightning current (290 KA)
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4.2.1- Calculating the (BIL) of the transformer when using both types
when the separation distance is fixed (5m) and lightning current strikes
ranging from(260 to 300kA)

The following table (4.6) shows the change of insulation level (BIL).

Table (4.6) Calculating (BIL) according to Effect of increasing of
lightning current and the distance (the installation place of lightning
arrester related to primary winding of the transformer) is fixed to 5m

Lightning | Zinc Oxide EXILIM - Q1 | Zinc Oxide PEXLIM - Q2
Clar(f)nt Ove(rll/\oll)tage BIL% Ovea\c;l)tage BIL%
260 894.17 45.38% 824.66 57.46%
270 968.04 34.29% 877.48 48.15%
280 1017.2 27.80% 921.48 41.07%
290 1032.1 25.95% 933.32 39.28%
300 1036.6 22.22% 953.84 36.29%

=®=—7Zinc Oxide PEXLIM —-Q  =fll=Zinc Oxide EXLIM —Q

1300
2 ot ¥

800

260 270 280 290 300

KA

Fig (4.11)-The effect of lightning current to the transient over
voltage on the primary winding of transformer when the distance is
fixed 5 m. For both arresters

From previous results we can conclude the following:
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e The results in table (4.6) show that as we increase the lightening current the
internal transient over voltage increase and the (BIL) is decreasing it is clear
when the lighting current is 300kA (BIL) for (Zinc Oxide EXLIM- Q1) is
about to becomes less than the standard value (22.22%) compared with type
(Zinc Oxide PEXLIM Q2)( 36.29%) .according to the value of (BIL) for
both types the second one can stands the lightening stroke better than the first
one.

¢ Results in table (4.6) show that (BIL) decreasing as we increasing the current
especially when the lightning current at 300KA and type (Zinc Oxide
PEXLIM Q2). Stands much better than type (Zinc Oxide EXLIM- Q1) and
the transformer will subjected to high voltage wave is about to break down and
(BIL) stayed more than 20% even the lightning current at 300kA.

o Figure (4.11), as the arrester (the protection device) is close to transformer as
the (BIL) is high even the current is high so by any way this means that
distance factor is represented important role in protection 4t while it finds
that the value of the current in the arresters (Zinc Oxide PEXLIM - Q2) and
(Zinc Oxide EXILIM — Q1) equally happen significant difference in voltage
between retardants.

4.3 -Third case:

3- Studying the voltage behavior when the lightning stroke falls direct to
transmission line .When the lightning current ranging from (260kA to
300kA) And the separation distance fixed (5m) using both arresters.
Fig(4.12) shows the values of the internal transient over voltages of the
transformer  when the lightning strike transmission line directly the
lightning current (300KA)and separation distance fixed (5m) by using

(Zinc Oxide EXILIM —-Q1).
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Fig (4.12): the transient over voltage on the primary winding of the
transformer when the lightning current (300kA) distance (5m)

Fig (4.13) shows the values of the internal transient over voltages of the
transformer when the lightning strike directly transmission line with
lightning current (300KA) using (Zinc Oxide PEXLIM -Q2).

Fig (4.13): the transient over voltage on the primary winding of the
transformer when the lightning current (300kA) distance (5m)
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4.3.1- Calculating the (BIL) of the transformer when using both types
when the separation distance is fixed (5m) and lightning current strikes
ranging from(260 to

300kA)

The following table (4.7) shows the change of Basic insulation level (BIL).

Table (4.7) Calculating (BIL) according to Effect of increasing the
lightning current and the distance( the installation place of lightning
arrester related to primary winding of the transformer) is fixed to 5 m.
for both lightning arresters

Zinc Oxide EXILIM | Zinc Oxide PEXLIM
Lightning -Q1 - Q2
current

Overvoltage o | Overvoltage o
(kA) (kV) BIL% (kV) BIL%
260 1038.4 25.19% 943.67 %37.76
270 1039.2 25.09% 950.07 36.83%
280 1041.9 24.77% 5950.1 36.82%
290 1050.1 23.79% 950.20 36.81%
300 1057.9 22.88% 950.25 36.80%

Note: as we increase the lightning current by 10kA tell 300kA as the basic
insulation level (BIL) is decreasing for both arresters. according to the table (4.7)
type (Zinc Oxide PEXLIM — Q2) can stands the lightning much better than
type (Zinc Oxide EXILIM — Q1) which is about to Breakdown when the
lightning current (300kA).

4. Conclusions:

In this paper, a simple substation model and the effect of lightning strokes and
a multiple strokes of lightning flash were all successfully simulated and analyzed
using program ATP, and the effect of distance factor related to protection device
was approved (place of lightning arrester).The study was supported with Different
types of arresters which were identified and tested to choose the best one for
power protection systems. More than this the results established the need for
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lightning protection using lightning arresters .and results obtained by this study
can summaries in these points:

1-

As the separation distance between protection device (the installation place of
the lightning arrester) and transformer increasing as the transient over voltage
at the primary winding of the transformer increasing and (BIL) of  the
transformer decreasing compared to the standard level of (BIL) and the
transformer will be more subjected to insulation failure .

As the current of lightning stroke increase as the transient over voltage on the
primary winding of the transformer increasing. and the (BIL) will decrease then
the transformer will be more subjected to damage

The separation distance and the lightning current are the main factors in our
study the distance (the installation place of arrester related to the protected
unit) is adjustable compared with lightning current is naturally uncontrollable
and because Most of the transformers failures seem to be due to the excessive
separation lengths between the transformer and the lightning arresters which
will expose the transformer to excessive transient over voltage so it should
always be evaluated to ensure adequate protection.

Point (1) and (2) according to the results for (BIL) transient overvoltage
approving that the priority is for the distance (location of the lightning arrester
related to transformer) then the value of the current of lightning stroke
comparing two different tests. Distance factor is playing the important role in
protection even the lightning current is very high.

Two types of lightning arresters were tested(Zinc Oxide PEXLIM Q2)
and(Zinc Oxide EXLIM- Q1) and results approved that (Zinc Oxide
PEXLIM Q2) is much better than the first one for withstanding traveling
waves due to lightning which causing insulation failure in power systems.
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Abstract:

In this paper a new reversible (also known as invertible) blind image
watermarking technique is proposed based on Integer Wavelet Transform (IWT).
This lossless image watermarking technique is developed for some applications
like face recognition that a high perceptual quality image is required in order to
preserve the performance. For this aim, IWT is applied on an image to decompose
it to different sub-bands. Depending on the desired robustness of the watermark,
the wavelet’s sub-band is selected. Thus, a lossless function is used to embed the
watermark into pair of wavelet’s values. Finally, watermarked image is
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reconstructed by applying inverse IWT. At receiver side, watermark data is
extracted from the watermarked image. Then, the original image is recovered by
using extracted watermark. Experimental results reveal that the proposed
watermark technique not only has proper invisibility but also it has high payload.
Keywords: Digital image watermarking, reversible watermark, integer
wavelet transform, blind watermark, invertible watermark.

1. Introduction

Nowadays, there is special attention to digital watermarking due to its
wide applications such as fingerprinting, copyright control and protection,
authentication, etc. Embedding extra information into the original content
makes a slight difference between original content and watermarked
content. Majority of the available watermarking techniques are irreversible
which the original content cannot be recovered [1]. Distribution and
transmission the watermarked version cannot be always acceptable by some
applications such as biometric recognition [2], military investigation, space
exploration, and medical diagnosis. In these applications, the security of the
content as well as quality of the content must be satisfied. Thus, another
kind of watermarking known as reversible watermarking is applied to
satisfy both of them. Reversible (or also called lossless or invertible)
watermarking does not have any degradation on original content [3]. All of
the reversible watermarking are fragile or semi-fragile which can easily be
destroyed if any modification is taken place [4]. Figure 1 illustrates two
major categories of reversible watermarking techniques.

Reversible watermarking techniques

Semi-Fragile

Figure 1. Two main classes in reversible image watermarking techniques.
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In this paper, a novel reversible image watermarking technique is
proposed by using IWT. The main reason is the ability of IWT for
transforming an image to some sets of integer. Furthermore, applying
lossless functions for watermark embedding and watermark extraction are
broadening the application of this technique for wide range of applications.

The rest of this paper is organized as follow: first, related works in
reversible image watermarking are discussed; second, the proposed
reversible image watermarking technique is explained; third, an
experimental result on the proposed reversible image watermarking
technique is provided; fourth, the proposed algorithm is compare with other
techniques; and finally, conclusions and future trends are presented.

2. Related Works

Majority of reversible image watermarking techniques have been
classified into two main techniques including semi-fragile and fragile
watermarking techniques. Figure 2 presents available reversible image
watermarking techniques.

Spatial
Domain

Fragile

Transformed

Reversible Domain
watermarking
techniques Spatial

Domain

Semi-fragile

Transformed
Domain

Figure 2. Available techniques for reversible image watermarking techniques.
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Fragile reversible image watermarking based on spatial domain: The
first technique for fragile reversible image watermarking has been
presented based on differences among the neighborhoods pixels [5].
Although this technique can provide high amount of payload, the
invisibility of the watermark can be degraded.

Fragile reversible image watermarking based on transform domain: A
technique has been developed that apply a transformation functions like
DCT in order to embed the watermarking bit bases on ZRX (Zero-
Replacement Extraction), CA (Confusion Avoidance), or ZRE (Zero-
Replacement Embedding) [6]. Although this technique can provide
reasonable watermark invisibility, the low embedding capacity is the main
problem of this approach. Another algorithm has been used based on
substitution scheme for color images watermarking using Fourier transform
[7]. Although the low capacity is the main issue of this study.

Semi-fragile reversible image watermarking based on spatial domain: A
investigation has been developed based on modifying histograms of two
sets [8]. For this purpose, two sets of regions in the image are selected.
Then, watermark bit is inserted by changing the histograms’ bins.

Semi-fragile reversible image watermarking based on transform domain:
A study in [9] has been developed based on Weighted Quantization Method
(WQM) by using two functions such as F and L. L is consisted of different
quantization steps but F is the main quantization function. Another method
has been presented based on LBP operators by using the local pixel contrast
for the embedding and extraction of watermarks [10]. However, this
technique can provide high amount of payload, the invisibility of the
watermark can be degraded.
3. Proposed Watermarking Algorithm

Apart from watermark types, every watermarking algorithm has two
common aspects including watermark embedding and watermark
extraction. In the following, both of these aspects are explained in the
details.

3.1 Watermark Embedding
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The watermark embedding process is described as following:

9-

Read the original image from input.

Apply one level two dimensional IWT on original image to decompose it
four sub-bands including cA, cH, cV, and cD.

Rearrange details coefficients of the wavelet (cD) to a matrix with size of
2xN (Asz).

For each watermark bit, select pair of values (X, Y) from Ao,

Compute the amount of L and H based on equation (1):
X+Y

L=, H=x-v (1)

Check the condition as in Equation (2)

2% H+W;| <min(2 X (255 —L),2 X L+ 1) )

Embed the binary watermark (W;) data as in Equation (3):

H=2H+W, 3)
Compute the modified amount as in Equation (4):

- H+1 N H

f=1+|F] 7=1-[3] )

Reconstructed the modified wavelet’s details coefficients (cD) from the
modified matrix (A, y)-

Replace cD instead of cD and apply inverse one level two dimensional
IWT to reconstruct the watermarked image.

3.2 Watermark Extraction
The watermark extraction process is described as following:

Read the watermarked image from input.

Apply one level two dimensional IWT on watermarked image to
decompose it four sub-bands including cA, cH, cV, and cD.

Rearrange details coefficients of the wavelet (cD) to a matrix with size of
2xN (Asz).

For each watermark bit, select pair of values (X, Y) from Ao,

Compute the amount of L,,; and H based on equation (5):

R+7 PP SN
Lorg = [TJ A=%-7 (5)
Extract the binary watermark (1) data as in Equation (6):
Wl = Horg % 2 (6)
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7- Compute the new amount of A before watermarking as in Equation (7)
H-W,

Horg = (7
8- Compute the original amount of image as in Equation (8):
Horg+1 — Horg
Xorg = Lorg l éq J: Yorg = Lorg - ngJ (8)

9- Reconstructed the modified wavelet’s details coefficients (cD) from the
modified matrix (A, y).

10- Replace cD instead of cD and apply inverse one level two dimensional
IWT to reconstruct the original image.

In order to describe the proposed algorithm more clearly, Figure 3 presents the
pseudocode for watermark embedding and extraction processes.

Img: input image

Img_wm: watermarked image

Img_org: constructed original image from the watermarked image
CA, cH, cV, cD: wavelet coefficients

N: size of cD

A: Revised matrix from cD

BB: Modified matrix

Floor(): floor function

Reshape(): matrix reshaping function

IWT(): Integer wavelet transform function

Inverse LWT: Inverse integer wavelet transform function
Min: find minimum among between two values
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1. Read original image (img) 1. Read watermarked image (img_wm)
from input. from input.
2. [cAcHcV cD]=IWT(img). 2. [cAcH cV cD]=IWT(img_wm).
3. A =reshape(cD,2,N); 3. A =reshape(cD,2,N);
4. Fori=L:N 4. Fori=L:N
x=B(1,i). xx=B(1,i);
y=B(2,i). yy=B(2,i);
I=floor((x+y)/2). II=floor((xx+yy)/2);
h=x-y. hhh=xx-yy;
5. If abs(2*h+ wi)<=min(2(255- ww;= mod(double(hhh), 2);
1),2*1+1) h_real=(hhh-ww(i))/2;
hh=2*h+w;. xx=ll1+floor((h_real+1)/2);
xx=l+floor((hh+1)/2). yy=lll-floor(h_real/2);
yy=I-floor(hh/2). BB(1,i)=xx;
B(1,i)=xx. BB(2,i)=yy;
B(2,i)=yy. 5. End
6. EndofIf 6. BBB =reshape(BB);
7. End of for 7. img_org= inverse
8. AA =reshape(B). IWT(cA,cH,cV,BBB,liftscheme);
9. img_wm =inverse
IWT(cA,cH,cV,AA).

Figure 3. Pseudocode for the proposed embedding and extraction processes
4. Experimental Results

In this part, the performance of the proposed invertible image
watermarking technique based on IWT is evaluated. For this purpose, five
images were selected including Lena, baboon, cameraman, Barbara,
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39.53 dB

41.01

dB

40.55 dB

42.44 dB

40.43 dB

Figure 4. Original images of (a) Lena (b) baboon (c) cameraman (d) Barbara
(e) pepper and the watermarked images of (f) Lena (g) baboon (h)
cameraman (i) Barbara (j) pepper.

Table 1 presents the major criterion for the proposed

image

watermarking technique. As seen, the invisibility and capacity can fully
meet. However, due to fragility nature of the proposed reversible
watermarking technique, the watermark data always extracted with random

nature.
Table 1. various watermarking factors for the developed image watermarking
technique.
Image PSNR (dB) Capacity (b) Avr BER (%)
Lena 39.53 6272 49
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Baboon 41.01 6272 44
Cameraman 40.55 6272 54
Barbara 42.44 6272 59
Pepper 40.43 6272 55

Table 2 presents amount of different criterion for the developed
reversible image watermarking technique. As seen, Mean Square Error
(MSE) revealed that when there was no attack, the constructed images were
exactly similar to original images. In addition, the amount of Peak to Signal
Noise Ratio (PSNR) between original and constructed images were infinity
which show prefect recovered images. However, under attacks, the
proposed reversible image watermarking was behaved like fragile which
can be inferred from the amount of Bit Error Rate (BER). Apart from these
criterion, it can easily infer that the reversible image watermark is only
applying for environment without any attack.

Table 2. Different factors for the developed reversible image watermarking

technique.

Attack MSE BER PSNR

No attack 0 0 00
Salt and pepper noise | 1.2397e+04 43 29.54
AWGN | 1.1586e+04 45 23.23
JPEG 1.2386e+04 62 31.43
Rotation and scaling | 1.2586e+04 23 33.34
Cutting | 1.2576e+04 33 24.54
Filter | 1.0126e+04 51 26.65
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5. Discussion

Digital image watermarking induces undesired noise into the image.
Therefore, some applications like face recognition cannot use

watermarking technology for its security. Although image enhancement
techniques may have some improvements for the performance of face
recognition for noisy face images, the facial and other important
components of the image also be affected. Therefore, developing invertible
image watermarking for these types of applications is required. In this
paper, a novel invertible image watermarking technique is proposed that not
only can carry the watermark but also, the original image can be retrieve
from the watermarked image blindly. This algorithm can support
multimodal biometric systems that are based on facial and watermarked
data. For this purpose, fingerprint biometric information is embedded as a
watermark data which is not degrade the facial biometric information due to
invertibility feature in the nature of the proposed watermark.
6. Conclusions and Future Trends

This paper has been discussed the reversible image watermarking
framework which is based on IWT and some reversible functions. To
achieve this aim, couple of pixels have been used to carry the watermark
data. Although watermarking can provide reasonable watermark’s capacity
and invisibility, it may degrade under intentional and unintentional attacks.
Experimental results reveal that the proposed algorithm can properly
compute the original image from the watermarked image when no attacks
are taken place. Future trends in this work can be apply other
transformation techniques such as DCT, FFT, and multi-resolution
transformation to improve watermark invisibility and improve capacity.
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