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Abstract: Macroeconomic variables are one of the
means by which the efficiency of the performance of
economic sectors, including the agricultural sector, it
measured, because it is concerned with studying how to
reach the level of equilibrium for the sector, by knowing
the changes that occur in it and its growth rates. The
research relied on data for the phenomenon targeted by
the study from during a time series that included the
period (1990-2021). The statistical analysis it conducted
for the economic model approved by the study using the
(VAR) technique, which included the agricultural
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model. Agricultural development. domestic product as a dependent factor, while the
independent factors included the fixed cumulative
ARTICLE INFO capital and the labor force in the agricultural sector. In

addition, agricultural loans, as well as the value of
agricultural investments as dependent factors, as the
model variables were determined and the time series
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o) 0.018044 0.009364 | 1.927034 | 0.0659
Lnx3
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il Of e 138 5 (%66) &b o sl R25 (%72) R? BLiY) pass Jelas 4,
Jie (b ornla sed (midia OIS ¢ 5 sa s il il b <l padll G (%66) < Aliiusal
Faad o € 38 55 alaa¥) ¢ oSy el puiall alall olai¥) axgins g3y z3laill o8
e Ja Les (%5) 0 B o2 5 (0.0000) P-value J) e cualys 4y sine & jela Liadf a5
S ) 48 5 daa (e 2SUN i jaly dsalll o (e eleiV) ey JSS 20 gadll 4 ina
r o LS 5 VAR 72 sadl 36185 dalal) dagall ol HLEAY] (ans o) ya) G oNle ] Lgale Lilias
%4l VAR z35ai 0l gy (5) ) Jsaall i e AR ROOL: 323l da JLsd) Y
A S Ja s 58 8 siase zd sai 50
VAR z35a AR ROOt JLial il 1(5) Jsaall

Roots of Characteristic Polynomial

Endogenous variables: LMY

Exogenous variabbles: & LMNXT1 LNXEZ LIMXE
L

Lag specification: 2 2

Crate: 0407422 Time: 14:323

Root Modulus
-0.1FSF23 0A7FS7TF23
0175723 075723

Mo root lies outside the unit circle.
WaR satisfies the stability condition.

(Eviews10) sbas¥) zali yll Sl jaa e alaie Yl Galil slac) (e 1 jacadll
allaall (andiiy (aldll call 5 Slialy aldll (6) p) Jsaall (e a3l sWald JLEa) L
Al s Adaa) dad of ) gl 5l cus (Chi-Squared ded aladinl 3i5k (e
aialaa (o) 5 ALl A il (2 5 g panll dpia b Jsd Jims 138 5 0.05 (e ST Ciela 0.2510
e 4] 5 LEY) Caad L 12a g i) i) e 5306 Lol Gl g A sana Ll (51 0 s s ¢ (3)
LAY 13 Slia) 38 a8l 23 gail) O Jixg Lee VAR z3sail i

oAl g igall) allaa paddil Al g LSRN il 1(6) Josa)

Wald Test:
System: {Fosystem}

Test Statistic Walue of Frobakbility

Chi-sqgquare 27564976 2 02510

Full Hypothesis: (1 )=C(3)=0
FMull Hypothesis Summary:

MMormalized Restriction (= 0% Walue Std. Err.
(= i [ 0.020879 0145776
(= 5] -0.052937F 0021854

Restrictions are linear in coefficients.

(Eviews10) sbas¥) zali yll Gl jaa e alaie Yl Ealill slac) (e 1 jradll

497


http://www.doi.org/10.25130/tjaes.19.63.2.251

Tikrit Journal of Administrative and Economic Sciences, Vol. 19, No. 63, Part (2): 489-500
Doi: www.doi.org/10.25130/tjaes.19.63.2.25

Jal adi 8 sl aea b JLEAY) 1 & s :Correlograms 43 agas i) AIG
(1) eg)M\‘ﬁcmyqu)M\ CJ}A.\S\ 3elaS BBLY \JA}‘\A.IM Jas

Aautocorrelations with Approximate 2 Std_ Err. Bounds
Cor{LM _ L™ (-i}}

%T D[TT
o b b

—.3

-

DAl 3 gl A8 laa) il o(1) JSa
e dga g aae ) HLEaY! 1 il i 1] M Test sUadSl 313 Jla ) Lad) la
x4 50.05 (e ST el 38 (0.5) ALl Allaia ) dagd (o)) Cua cplaa DU 313 Lol )
i) daca il il 5 e UadY) (313 Jalii ) Al 3 5a 5 aday AL el daia ji J s )
(7) pio Jdsaall 3 mage 8 LS
LM Test ¢Uaa3 I3 Lol ;Y1 jLial) =il (7)) Jsaal)

VAR Residual Serial Correlation LM Tests
Date: 04/11/23 Time: 22:40

Sample: 1990 2021

Included observations: 30

Mull hypothesis: Mo serial correlation at lag h

Lag LRE* stat df Prob. Rao F-stat df Prob.

1 0.430109 1 05119 0.443896 (1, 23.00 0.5119

Mull hypothesis: Mo serial correlation atlags 1to h

Lag LRE* stat df Frof. Rao F-stat df Prob.

1 0.430109 1 0.5119 0.4432896 (1, 22.0) 0.5119

*Edgewaorth expansion corrected likelinood ratio statistic.

(Eviews10) Sbaa¥ zalill Gl ha e alaie YU Ealill dae) a1 juadll

J Adlaiay) das of (8) al Jsaal) il (e aadl 181 gall anhall a3l JLEA) Lueld
Ll Ly 55340 Jse sl O ) e 138 510,99 <sly 3150.05 o= S| Jarque-Bera
Al 3 5l 3o LiS () jan Laa
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bl a5l LA il 2 (8) Jsaal)

WaAaR Residual FMormality Tests

Crrthogonalization: Cholesky (Lutkepohl)

FRull Hypothesis: Residuals are multivariate normal
Drate: 0411423 Time: 2319

Sample: 1990 20211

INncluded observations: 20

Component Skewness —Zhi-sq ot Prob.=
1 -0.0Z24141 0002914 | 0. 9570
Jdoint O 002914 | O 9570
Compoanent Kurtosis Zhi-sq ot Prokb.
1 2 9321326 0005757 | 093295
Jdaint 0. .0057F5T | 0. 93za5
Component Jarque-Bera df Prokb.
1 O 0025671 = o aas7F
Jdoint 0. 002671 =2 o 9957

“Approximate p-values do not account for coefficient
estimation

Eviews 10 gt Gl da 1 jradll

Cilbguan 531 5 laliiia) ;2 ) gaal)
Gl G de ) 3l Lpaiil ) o) da 5 oSO ala®Y) Q] o jal (e sebabilin) Y of
Ay il e il 23(2021-1990) 32l
2l dad e Aol )l el jlanud) el Tale 131 a8l 23 50 galiaB¥) Jdaill jelal |
1(0.0529) (=1, Sl Jlatin¥) jiie di g pe dad Sl ) o) )3 (adl)
Aad o il S QL) Gl ) ariad Talagd T30 ) 23 0B Slan V) il s
S 3331 A<l llin (51 ¢(0.577) el 138 435 30 A iy 3 o)) Jaall il
(o= o0 gl (slaBY) gaill Jane 33l 3 oaS) ) Ll (il
e ol il 5 Lo )3l Alead) aaa yurie ¢ 3l 23 0D alia®@Y) Jdaill gl |
ealall 138 ISl 335 oSar 31 (0.0602) 435 e G ialy 3 ¢ el 0 o) il dad
(=)D (aall L gl A (Gaaa]
Gad) b Aae ) 3 Lpasill o8l g Al 50 A Led) Joa sl 3 ) il e 2Ly sciluagil) Ll
1l Loy A sl (53 (2021-1990) 5ol
A gaall sl Gavaddll JA e o)) 30 oY) BB sasd ) 3 IaY) (38a5 5 55 i,
el Y Hsels 83 Julls Sleiay) phlae caiad @l g il Jual Gl 15 dail
Bloall 3 salaiiy) gl e el )5l el
@355 5 Aae 3l ol Hlaiia) 5ol 3 Lgazal 8Y J) a1 sy B3y palasVl da gSall e
Al 5l dalles  daalusall 5 ol )3l ZLEY) 5045 ) b s
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oy 5 Gl Y ol Ll 5 dan 530 Sleal e opslaills del 530 851 e

138 32l 3 da Y1 O gl i aa dalAdall 5 daa HAN de) 3l HlainY) 3340 ) ) g5

eyl

baall

A 2d) alaall Yy

095 3 e Jlaiin) Fliad A 1 il sl S ((2019) v el (pall #Ola cal

2z — 48 :(15) dlayls abaiBy) o glall oy <5 Alaa | B jal) SLaBYL (i seill J) gV

3 309-292

29-25 (a1 b (R Al o (a5l )k (2018) coea M) ue aale gliae 55,

http://www.abarry.ws/statisticalForecastl :Jail )l e 4y 5yl danla

Gyl 8 Aasie Sl )3 ¢(2012) edenl cp el die s wlla on 35 ekl |

(i gl 2 yal) ASLall ¢ g iU A ciany 3y 3all e L)) el ISH LY

fagha -0 Axels caltied Leaill 3615 48 xal ((2015) «dsle dma ¢ el

Bl 4 sean (8 pa ¢ da g 30

dald Al )y el B aladl Ela) Glhasae (2019) cgules (Grlay dena il

Gl pall atiall Adaa ¢(2017-1980) 3380 S (VAR) S jlasiV) aste aladiuly

93-75 «pala 220 ¢(3) AnbaB) el

ARy jeas 8 oalaBY) saill Claana i ((2022) cameall de e ) e g le

Jaals — 5 kel 40K (Y1 aaad) A el & sanll Aalall Al «(VAR) S jlasiy) zila

s — Uails

G gid ol Aaadl AUl @bl «(2022) Al el Syl gstadll g Jashadsll 5 5,

Al 4 sean — e gl Lim o155 5 sLas D 5 Sl jleal Adlias

:Z\:\e:i%m bl _l,.ﬁu

. Lutkepohl, H., & Krétzig, M., (2004), Applied time series econometrics« Cambridge
university press.
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