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Years ADP Fl Al Years ADP Fl Al
2004Q1 | 2990530 | 1405.355 | 1607.557 | 2011Q3 | 10081532 | 1174.31 | 1354.31
2004Q2 | 3495420 | 1498.993 | 1692.373 | 2011Q4 | 10284781 | 1174.31 | 1354.31
2004Q3 | 3946213 | 1576.819 | 1762.408 | 2012Q1 | 9960856 | 1174.31 | 1354.31
2004Q4 | 4342908 | 1638.833 | 1817.662 | 2012Q2 | 10227157 | 1174.31 | 1354.31
2005Q1 | 4685506 | 1685.036 | 1858.134 | 2012Q3 | 10618099 | 1174.31 | 1354.31
2005Q2 | 4974006 | 1715.427 | 1883.826 | 2012Q4 | 11133684 | 1174.31 | 1354.31
2005Q3 | 5208408 | 1730.005 | 1894.736 | 2013Q1 | 12472726 | 1024.171 | 1135.952
2005Q4 | 5388713 | 1728.772 | 1890.864 | 2013Q2 | 12958069 | 1084.227 | 1223.295
2006Q1 | 5470238 | 1634.488 | 1793.942 | 2013Q3 | 13288529 | 1204.338 | 1397.982
2006Q2 | 5560220 | 1632.527 | 1791.816 | 2013Q4 | 13464104 | 1384.505 | 1660.011
2006Q3 | 5613977 | 1645.649 | 1806.217 | 2014Q1 | 13886745 | 963.7084 | 1393.927
2006Q4 | 5631509 | 1673.856 | 1837.145 | 2014Q2 | 13591773 | 1528.394 | 2076.825
2007Q1 | 5424974 | 1781.911 | 1955.577 | 2014Q3 | 12981137 | 2417.543 | 3093.249
2007Q2 | 5445192 | 1814.379 | 1991.168 | 2014Q4 | 12054837 | 3631.155 | 4443.198
2007Q3 | 5504321 | 1836.024 | 2014.896 | 2015Q1 | 9298851 | 7279.372 | 8073.503
2007Q4 | 5602361 | 1846.846 | 2026.759 | 2015Q2 | 8346833 | 8297.853 | 9311.772
2008Q1 | 5798665 | 1819.799 1997.1 2015Q3 | 7684761 | 8796.741 | 10104.83
2008Q2 | 5950787 | 1819.796 1997.1 2015Q4 | 7312635 | 8776.034 | 10452.69
2008Q3 | 6118079 | 1819.788 1997.1 2016Q1 | 8096715 | 6058.109 | 8748.856
2008Q4 | 6300542 | 1819.777 1997.1 2016Q2 | 7957975 | 5869.266 | 8848.894
2009Q1 | 6419985 | 1920.59 | 2097.536 | 2016Q3 | 7762677 | 6031.878 | 9146.319
2009Q2 | 6664065 | 1880.24 | 2057.362 | 2016Q4 | 7510820 | 6545.947 | 9641.131
2009Q3 | 6954592 | 1799.555 | 1977.013 | 2017Q1 | 7133998 | 8803.253 | 11101.3
2009Q4 | 7291565 | 1678.535 | 1856.49 | 2017Q2 | 6796386 | 9463.522 | 11683.7
2010Q1 | 7788226 | 1315.496 | 1494.92 | 2017Q3 | 6429579 | 9918.534 | 12156.3
2010Q2 | 8172797 | 1194.479 | 1374.397 | 2017Q4 | 6033576 | 10168.29 | 12519.1
2010Q3 | 8558517 | 1113.802 | 1294.048 | 2018Q1 | 5608378 | 10212.79 | 12772.1
2010Q4 | 8945388 | 1073.463 | 1253.874 | 2018Q2 | 5153983 | 10052.03 | 12915.3
2011Q1 | 9490262 | 1174.31 1354.31 | 2018Q3 | 4670393 | 9686.022 | 12948.7
2011Q2 | 9816693 | 1174.31 1354.31 | 2018Q4 | 4157607 | 9114.753 | 12872.3
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(1) N.D.Guijarati,'Basic Econometrica’ 4t ed,Macgraw Hill,Inc,1995,P817.
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piie of il oSa @iy and cuudl Aol aaY) e il e 4sld Sall Gl
Gl e jEhes e dael 3l Clal aiu)
) PP Gsum culds ADF gugall A58 S35 -(<)
ol iy glad Jy KI5 iy 6 iae Al oy o5l LSy Y Al JSBY (e o5 L
S L) dlaxind e 2 (S A 51 G 5 (s sl vie A8l Ll Ja s ALl ddds
(5) Il (A LS (g m b g aungall )l 8
PP Osom oulid s ADF ausall s San kil (5) Jsas
3 peen ool 815 colomndll 5 36 5all el iy (le alie Y sl Sae] e aeadl

UNIT ROOT TEST TABLE (ADF) UNIT ROOT TEST TABLE
(PP)
At Level
ADP Fl Al ADP Fl Al
With t- -1.1989 -1.3544 -0.9298 -3.3860 | -0.5569 | 0.4373
Constant | Statistic
Prob. 0.6680 0.5970 0.7706 0.0155 0.8717 0.9830
No No No *k No No
With t- -1.8373 -2.1630 -1.8558 -3.8608 | -1.6984 | -1.1394
Constant | Statistic
& Trend
Prob. 0.6715 0.4991 0.6622 0.0201 0.7397 0.9132
No No No *k No No
Without t- -1.2766 -0.4783 -0.1467 -3.4306 0.4269 1.4956
Constant | Statistic
& Trend
Prob. 0.1833 0.5036 0.6281 0.0009 0.8027 0.9654
No No No Fokk No No
At First Difference
d(ADP) d(FI) d(Al) d(ADP) d(F1) d(Al)
With t- -4.7380 -1.3736 -1.4131 -9.8813 | -4.8387 | -4.1934
Constant | Statistic
Prob. 0.0003 0.5878 0.5686 0.0000 0.0002 0.0015
*kk NO NO *%kk )%k )%k
With t- -4.6972 -1.4347 -1.6497 -9.7909 | -4.8460 | -4.3438
Constant | Statistic
& Trend
Prob. 0.0022 0.8383 0.7585 0.0000 0.0012 0.0054
*k%k NO NO *kk *k%k *k%k
Without t- -4.7353 -1.1773 -1.1148 -9.9516 | -4.7956 | -4.0136
Constant | Statistic
& Trend
Prob. 0.0000 0.2153 0.2371 0.0000 0.0000 | 0.0001
*k%k NO NO *kk *k%k *k%k
Notes: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1%. and
(no) Not Significant

Alan¥) s il o) el
sl die gl Sl S iR 385 b e Lemes Guidl G (5) Jsaal) (e Jaadl
Jlaxivd e g SN e J;\L.ﬂ\ ch} oolad¥l g clill e g sy il g cclll e J.E.'L“ Uar g
il e e Lo (s stuall die ASLu je leazen Slpaiall O Cutly 05w ol Bas gl j3a sl
olai¥ s il ae Jlall G5 i) ga (%5) Asine (6 sine ie LS elal 531 el 50 sl
Alaiabis ((-3.4306 ) “pwnall T A CilS 3) oladly oS G5 (Y1) sinar il iy
O (2) sl (e il dhadae gugal) B JLia) Jleaialys JsY) GLA1 amea e s ¢(0.0009)

(1) Dickey,D.A. And Fuller, W.A 'Liklihood Ration Statistical For Autoregressive Time Series With Aunit
Root,Economtrics,U.S.A,1981,P1057-1072.
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Ol 4l e S O ¢ (%5) 5 (Y1) O 75l 55 B sine (5 siuse die 5 J V) A o (5 sinsally Al S
Oladl s de sl 5 Ailasall ) gadll  SIAN laaiV) Agmgie 3hs o jiiall JulSal 23 e lad) slaily ady

(ARDL) dishll s suadl

zisall) Alua -(3)
Aelpa (S (Al a8 ) byl G 45 al s Jal) Al sh AlaB¥) Clidlll e el daY

ool oo Jladl ) ADP
A(ADPt) =c + AADPL—_:L + ﬁl Fit—l + 52 IDQAit_l + E?;I Aq,i *
ACADP,_;) + Ef g azry* A(Fi_;) + Ei{_q azry* A(Ai_) + st (1)

Gl sl - C
c.;l_ﬂ\ anial) 3,384 €
Al aaiall adl JY1 G, A
¥l Al gl s judall i) <l ydie s B 1B2
993l clal ) s F
el sl calal e s A
aal g daud Uyl it — 1
& sdall adll s 2 £
(ARDL) 4:gia S8 milis - 4
e 0 6l (1,2,2 ) o Al z3sad padldl cuellay) o (6) Jisaadl A Shil) 3 (e iy
aaly sl 3 ADP =l sl @il e o) 2sly sla) 3 ADP =)0 ol il
e JS Aad e Slmd dael N ol it Al JWll Gy cpella hgd Aaadl clal yany)
(94.02) Ll F sl I 28l ol 2 sl 5253 (S il Lmisiall (AIC, SCHWARZ)
(6) Usaal (o8 LS 5 p0al) Lgnsan Sl piid) &y sina g
ARDI L) il (6) Jy
Dependent Variable: ADP
Method: ARDL
Date: 05/23/21 Time: 18:50
Sample (adjusted): 2004Q3 2018Q4
Included observations: 58 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): Fl Al
Fixed regressors: C
Number of models evalulated: 100

Selected Model: ARDL(1, 2, 2)
Note: final equation sample is larger than selection sample

Variable Coefficient Std. Error t-Statistic Prob.*
ADP(-1) 0.626304 0.107876 5.805768 0.0000
Fl 970.6975 183.2906 5.295947 0.0000
FI(-1) -1684.613 326.5615 -5.158638 0.0000
FI(-2) 696.4436 198.1471 3.514781 0.0009
Al -1846.090 215.6930 -8.558877 0.0000
Al(-1) 3129.418 433.8470 7.213184 0.0000
Al(-2) -1282.511 277.8067 -4.616558 0.0000
C 125204.9 50222.25 2.493017 0.0160
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R-squared 0.929393 Mean dependent var 11417.00
Adjusted R- 0.919508 S.D. dependent var 559184.4
squared
S.E. of 158646.8 Akaike info criterion 26.91419
regression
Sum 1.26E+12 Schwarz criterion 27.19839
squared
resid
Log -772.5115 Hannan-Quinn criter. 27.02489
likelihood
F-statistic 94.02080 Durbin-Watson stat 2.157667
Prob(F- 0.000000
statistic)

(Eviews 9_0) Shasyl G_AU)A\ Gla jdae e alaie YU Glhaldl dlac) 1 jaaall

Bound Test agaal) il

Gl il s ol sl il Ga da¥) Ak 45l 65 Al @llin S 13) Le LAY 13 ma sy
O paii s a5 (4.060800) 3Ll F o slss) Aed J3A G el s Al pall 28 3 pail) (3 5 pual
A5 (%10) dsindll (5 sinse (panm @i Ll 5y K3l eloany) ) () e I Ll 5 Llel) ol 45 lae
Gl @ jide JalS5 A dla O e pai A dall G dl) Jiig aoal) A b iy
:‘;331\ (7) sl 3 i g LaS ¢ s gyl

Agaadl LA (7) dsa

ARDL Bounds Test

Date: 05/23/21 Time: 18:57
Sample: 2004Q3 2018Q4
Included observations: 58

Null Hypothesis: No long-run relationships exist

Test Statistic Value K
F-statistic 4.060800 2
Critical Value Bounds
Significance 10 Bound 11 Bound
10% 3.17 4.14
5% 3.79 4.85
2.5% 4.41 5.52
1% 5.15 6.36

Test Equation:
Dependent Variable: D(ADP)
Method: Least Squares
Date: 05/23/21 Time: 18:57
Sample: 2004Q3 2018Q4
Included observations: 58

Variable Coefficient Std. Error t-Statistic Prob.

D(FI) 970.6975 183.2906 5.295947 0.0000

D(FI(-1)) -696.4436 198.1471 -3.514781 0.0009

D(AI) -1846.090 215.6930 -8.558877 0.0000

D(AI(-1)) 1282.511 277.8067 4.616558 0.0000

C 125204.9 50222.25 2.493017 0.0160

FI(-1) -17.47164 76.62237 -0.228023 0.8206

Al(-1) 0.816843 57.24409 0.014269 0.9887

ADP(-1) -0.373696 0.107876 -3.464116 0.0011
R-squared 0.896389 Mean dependent var -17546.15
Adjusted R-squared 0.881883 S.D. dependent var 461610.7
S.E. of regression 158646.8 Akaike info criterion 26.91419
Sum squared resid 1.26E+12 Schwarz criterion 27.19839
Log likelihood -772.5115 Hannan-Quinn criter. 27.02489

2021 Aded [ J9¥) G538 /130 @ ) Ou piiamb) Ozsld [ LAY g b )15YY UL

(89)



(2018-2004) s li5) ) 3 glosdl ) o sl S ) 3 oA

| 2.157667

F-statistic 61.79632 Durbin-Watson stat

Prob(F-statistic) 0.000000
(Eviews 9.0) oYl zabi il cla ie (e slaie Y sl slac] 1 jaadl
lencn s LS ol el (&l jidia JWlS3 5 40331 8 Adle @lia ol iy « Bound  Test Lia) plad) amy
@ yidall JalKall Addlase e cayaill g ARDL  dingial 48] jall <ol jladl) ‘55\4 aleily o (7) Jganl
: ‘éf}!\ J gasll C_.'A)S‘dfﬁé\)d\ eju\j

Ja¥) Alysh ARDL dsagda (389 Jasill (8) Js>

ARDL Cointegrating And Long Run Form
Dependent Variable: ADP
Selected Model: ARDL(1, 2, 2)
Date: 05/23/21 Time: 19:11
Sample: 2004Q1 2018Q4
Included observations: 58
Cointegrating Form
Variable Coefficient Std. Error t-Statistic Prob.
D(FI) 970.697459 183.290612 5.295947 0.0000
D(FI(-1)) -696.443573 198.147085 -3.514781 0.0009
D(Al) -1846.090292 215.693048 -8.558877 0.0000
D(AI(-1)) 1282.510961 277.806737 4.616558 0.0000
CointEq(-1) -0.373696 0.107876 -3.464116 0.0011
Cointeq = ADP - (-46.7537*FI + 2.1858*Al + 335045.1613 )
Long Run Coefficients
Variable Coefficient Std. Error t-Statistic Prob.
Fi -46.753661 203.839714 -0.229365 0.8195
Al 2.185850 153.139637 0.014274 0.9887
C 335045.161288 | 91610.713083 3.657271 0.0006

(Eviews 9.0) Sbaa) mali pll Gl e Ao alaie Y Glaldl slae) @ jradll
lexan alladd) S Gunin el g5 Al & gina JalSll dddaa of a3l (8) saad) ) kil
e Cyekad Ja¥) Al sk A8 s ) alleadl Wel (Ja) Bl A8 (h 4 gina oLl G g2
Ayl A8l ()5 datd o) 5 ppal 4 ) i) ANl ey mdsall o ) dsial s 5L A Ay sine
el dlle (o) ety a3 5Saal Jgand) ) 535l g ca s paall z3saill Alaia e 38Me & JaY)
B 3 A0l ol LAY e JMA (e o)y el ) ae Ago sk A8May a5 jpeadl) 2aY) 8
a8 Ry e A8y i) el e oy adl I ey Va5 Al 5 HLEL el 8 V) sl
O OSan oy A o)yl Al il pile e Ualii )l dadi 55 4iaad) bl piul) of Cas (e el
e oS la i Allall sda 8 403 <ol i) o ) ddlaall bl il dglite Cilaie iy
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Aaia g Lo 138 5 el ¥l o Aol dals )Y Al e <3Sl Breusch-Godfrey  JLial Jasiog
YV dsasll
sUad Aadodl) Jals ) LGa) (9) Jess
Breusch-Godfrey Serial Correlation LM Test:
F-statistic 0.439654 Prob. F(2,48) 0.6468
Obs*R-squared 1.043383 Prob. Chi-Square(2) 0.5935
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35S ASEal (e Sy ¥ 3 sall O s caga g are ) i) (uilad LS AISE 6l 5 g Allaial
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Breusch-Pagan-Godfrey (10) Js

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.447566 Prob. F(7,50) 0.8671
Obs*R-squared 3.419945 Prob. Chi-Square(7) 0.8436
Scaled explained SS 13.25917 Prob. Chi-Square(7) 0.0660

(Eviews 9.0) iaa¥) gl s e e laie YU (sl alse] 1 jaadll
Ll ja g Agmpaaill i) LS ~(g2)
L) (4) JS) mm sCUSUM da sl 25aadl Jals (a5 65391 05l et 5 Apmaantl ol
Leie o n s ()5 (5) S (8 Ansanill ) Clay o 08 AY) uilall s ila 0 138 ¢ a3 e
ALY Sl o)) e b (a3l e Al <l i lia o D 55 (Say L 5 diaY) 2 gaall LA
P oY) IS daim g LS il eliuiind jolias (pls e Slals 3LE ad (e il ) el
CUSUM of squared sl (5) Js&ll  CUSUM kil (4) Jsad

14 20

1.24
1.04
10
0.8

0.6

0.4

0.2

0.0

-0
0.2

0.4

T T T T T T T T T T T
07 08 09 10 11 12 13 14 15 16 17 18 20

T T T T T T T T T T T
07 08 09 10 11 12 13 14 15 16 17 18

—— CUSUM of Squares ——- 5% Significance

[— cusum - 5% Significance |

(Eviews 9.0) Sbasy) GAUJ.A\ Glayda Je alaie YU Hlialll slac) 1 jaadll
s Glalitigy)
gllaill cilatie cilea Al A0l Aol )5 adully 380l (3130 B je) @l o Gl gl i
B3 shusal) i) i e 5,08 e (31 all A o] 50
Gle)s el zWY) Haxi ) 5ol (2003) sle amr 2saall wih g A sl Gl il Gudai pae
CAalad) calainaly 45 )l Al lad culd (&5 Al 5 A se el duia) cilaiially 480 jall ) sud)
) Al 3z sy ate s Jlea¥) sl il ) el el il algnd ca i
Caall Bae DA dae ) 3 Al
Jsda sts @il sprial) we don e A8Dlay 250N ) pial) hele dugad) @l paiall gues i)
Lol
U e Al A8May adalii )l (33 5k (e Apalia®Y) A Hhill T e 1 ke 000800 ol 50N yuaie ekl
) Al e b @la) sl JBla) T dcalain¥) 4lSa) Can e @y 558 Says o))l Aadll
Al dlea) e I 5 el paal) e salll g o (Llaa) 2l Jals 53 sl ol
Gila gil)
Ol e Lol Qa5 ¢ Al U1 ld Ao i) A ) 4503 alaadly 281 jall (8 gudl (3) 2] a0 B )5 pun
. pasadll g Cllic) ellac) (50 ety aily < Ao ill 5 jlagdl
Sz o J ol (sl <l g8 et g el yeS 5 Sa sy 3ok o ool Uil sl ) 58555 )5
 Asaiadic dging S e eLli) e

-1

-2

Z_JLA\ uw)ﬂhmﬁ@uﬁwﬁ\d)\ﬂ\zdgj%\ﬂ6.1:4\}@‘}&\;«\);}“@&;4}-3

el 25l 5f A8 5 o gas NI a5 e )

2021 4 [ J¥) 0 siS /130 : 22l 6o paiind) Ozl | 5LaidY g b )15V OIS
(91)




(2018 2004y syl 5l 3 ol o sldl Sl SN 3l oA

b oalall il ae AS) L8 Alee 8 A 5 ) shaital) Apnal) Sl e L) e e Jasll -4
=l oo0 gl & Calalall (o 5 Apaad) Al LKLY (e 5ol (ol 3 £ Ly
L o) aalpall g salaall

col 553 da gkl (3l all (& 3 e glaasl o dallall olaad) el clulSad) (Sia Cpuna il -1
2014 8l dadla ¢ de )l A4S

¢ ke :\JL.»J cé\ﬂ\ ALandy| GJL LSl ;\.:\_:J\AM 'SJL;ES\ ol Glubus (s 1S w22
) 20083y 55,31 A4S 63 il daala

. (2018-2004) 43 yiis dflias] aalas ¢ Ao 8ll Cliluall 49 020 celasDl (5 5S 5all Sleall -3

L QL dada plse o) gdie Cany o Bl sla@¥) e alull §leY) S (g Sl GLIS Sl -4
2013. ¢ L@@Vl 53 layl

8 ladll Aalaie &y pume 5 31 YY) Auli JB 3 31oal) (B SIARD) eV AN (5 AT (Aall 3 5ens i -5
ALY 5 5l A i) el paigall aild g Gald 23 ¢ A Y] 5 AnlaBY o glall Alas Aallall
2005 calaz; dadls —

L@yl B‘)\A\;J\ dsa Azl 3.511:\))'3\ Gladiiall :L\AJL;J\ SJL;:M L;JL.aﬁ\ d.\M JEINEN 6&: 2y -0
.2009 <54 2e

alac) ¢ Aglaall Gyl sall ¢ Ay el Ao )31 Cleban I (g il QUSH ¢ Lol )3l danill 4y ) dabaiall -7
.2018-2010 4abiss
2008 17 230 ¢l 55 cbaniall el ol sSul) dalaial a Hlal 5 laill 5 s -8

. 2018-2004 4 jite <) give ¢ Ao jiall 5 jlaill Adlias) 5 88 ¢ A jal) Jadadll 5 ) 554 -9
Aia¥) alaall
1- Dickey,D.A. And Fuller,W.A,"Liklihood Ration Statistical For Autoregressive

Time Series With Aunit Root,Economtrics,U.S.A,1981.

2 -N.D.Gujarati,"Basic Econometrica" 4" ed,Macgraw Hill,Inc,1995.
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Measuring the impact of commodity dumping on
food security in Iraq for the period(2018-2004)

Ruqayya Abdul-Mahdi Sakhi, Researcher
Professor. Dr. Anwar Mohin Saqab

Abstract

The issue of food security is one of the important issues facing agricultural
policy makers in many countries, considering it an advanced rank in the
basic needs of members of society, and Iraq is one of the countries that suffer
from the phenomenon of commodity dumping, especially after (2003), when
the Iraqi markets witnessed a great openness to Imported goods, which are
cheap in price and of poor quality, which led to their competition with local
agricultural products.

The research aimed to measure and analyze the relationship between food
security represented by agricultural domestic product and commodity
dumping represented by agricultural and food esters in Iraq during the
period (2004-2018), where the descriptive and quantitative method was
used in analyzing the relationship above, and the indications of the research
results using the joint integration method and the ARDL model). The co-
integration parameter is negative and significant in light of the short-term
relationship, and it is clear from the results of the analysis that the model is
unable to explain the long-term relationship, since the coefficients of the
variables are not significant, and this indicates the existence of an irrational
integrative relationship, as well as the low percentages of GDP contribution
during the research period The research recommends the necessity of
encouraging the production of agricultural commodities that were imported
from abroad by setting an agricultural policy that supports import
substitution, and working on investments for advanced foreign companies to
enter into a partnership process with the private sector in agricultural
production to take advantage of modern technical capabilities and train
workers in the agricultural sector.

Keywords: commodity dumping, joint integration method, agricultural
domestic product.
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