
                                                                                      

5130203
 

 
 
 

 

 

 

1     

 تالنت
 

 
 

  

 
 

Public spending and the extent of its contribution to economic development 

in Iraq 
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(Autoregressive Distributed Lag Model (ARDL

Abstract 
      The research aims to know the extent to which public spending contributes to the 

economic development in Iraq, and the research starts from a basic hypothesis that there is 

a long-term equilibrium relationship that moves from public spending to indicators of 

economic development in Iraq, and in order to reach the research goal and achieve the 

hypothesis of the study, standard tests were used. The modern day to know the impact of 

public spending on indicators of economic development in Iraq, where the methodology of 

the Autoregressive Distributed Lag Model (ARDL) was used to estimate the relationship in 

the short and long terms. The general and economic development indicators, and the 

existence of a long-term equilibrium relationship that moves from public spending to 

economic development indicators, because the error correction parameter was negative and 

moral for all study variables, and the results of the standard study also indicate that there is 
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a significant negative effect of public spending on indicators of economic development in 

Iraq. With the exception of the unemployment rate, public spending had an adverse effect 

on it. 

key words     Public spending , Gross domestic product , Economic development 
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(Autoregressive Distributed Lag Model (ARDL  

 (Eviews9)

 

(Autoregressive Distributed Lag Model (ARDL 

لاقتصاد العراقي.الحدود المكانيت : تتمثل الحدود المكانيت للبحث بدراست ا  

(الحدود الزمانيت : تتمثل الحدود الزمانيت للبحث بالمدة ) 
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Y=C+I+G+(X-M( ...............)1)    
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Martin 1995  (و )Barro ,sala Barro 1991 )
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GUN
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(p-p)(Ho:B=0

(H1 : B≠0

P.P )

 عىد المستوى الاصلي    (P.P) بيرون -اختبار فيلبس 

LNERU

S 

LGED LGHE LALEA

B 

LUN LCAP

F 

LGDP LG   

-0.1935 -1.326 -1.1282 -1.21 -5.296 -2.496 -2.229 -

1.4986 

t-

Statistic 

With 

Constant 

0.9287 0.6037 0.6907 0.6562 0.0002 0.1267 0.2009 0.5201 Prob.  

n0 n0 n0 n0 *** n0 n0 n0   

-2.04 -

1.1355 

-1.3457 -1.6893 -2.4138 -2.9471 -2.1554 -1.253 t-

Statistic 

With 

Constant & 

Trend  

0.5559 0.9051 0.8554 0.7301 0.3653 0.1635 0.4952 0.8796 Prob.  

n0 n0 n0 n0 n0 n0 n0 n0   

1.3948 2.2483 1.3672 1.9835 -1.3336 -0.0167 -0.4664 1.1123 t-

Statistic 

Without 

Constant & 

Trend  

0.9557 0.9925 0.9534 0.9865 0.1647 0.6689 0.5045 0.9269 Prob.  

n0 n0 n0 n0 n0 n0 n0 n0   

 عىد الفرق الاول (P.P) فيلبس  -اختبار

d(LNER

US) 

d(LG

ED 

d(LGH

E 

d(LALE

AB) 

d(LUN

) 

d(LCA

PF) 

d(LGD

P) 

d(LG)   

-5.4577 -

6.1477 

-5.4255 -5.7885 -5.3087 -5.1042 -5.2047 -

5.3199 

t-

Statistic 

With 

Constant 

0.0001 0.0000 0.0001 0.0001 0.0002 0.0003 0.0002 0.0002 Prob.  

*** *** *** *** *** *** *** ***   

-5.5423 -

6.3572 

-5.4207 -5.8528 -

11.082

7 

-4.9953 -5.4374 -

5.5689 

t-

Statistic 

With 

Constant & 

Trend 

0.0006 0.0001 0.0008 0.0003 0.0000 0.0021 0.0007 0.0005 Prob.  

*** *** *** *** *** *** *** ***   

-5.1962 -

5.2741 

-5.1962 -5.2135 -5.2259 -5.2102 -5.2546 -

5.1962 

t-

Statistic 

Without 

Constant & 

Trend 

0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 0.0000 Prob.  

*** *** *** *** *** *** *** ***   
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(Eviews 9) 

G

(GDP)

1:  (ARDL نلأنفاق انعاو )(G)  وانناتج انًحهي الاجًاني(GDP)  

ARDLR-squared

(GGDP)

F-statistic

. 

ARDL)G(GDP

(Eviews

Adjusted R-squared)

ARDLAIC

Variable Coefficient Std. Error t-Statistic Prob.* 

LGDP(-1) 0.900628 0.057821 15.57619 0.0001 

LGDP(-2) 0.250569 0.076231 3.286964 0.0303 

LGDP(-3) -0.38777 0.026977 -14.374 0.0001 

LGDP(-4) 0.070384 0.005034 13.98127 0.0002 

LGDP(-5) 0.011127 0.002096 5.307804 0.0061 

LGDP(-6) 0.025604 0.002144 11.9406 0.0003 

LGDP(-7) -0.00651 0.001784 -3.65055 0.0218 

LGDP(-8) 0.012857 0.002129 6.039365 0.0038 

LGDP(-9) 0.032654 0.001568 20.82093 0.0000 

LGDP(-10) 0.005055 0.001803 2.803299 0.0486 

LGDP(-11) 0.005971 0.001361 4.387108 0.0118 

LG 0.683406 0.014294 47.81191 0.0000 

LG(-1) -0.66127 0.032991 -20.0443 0.0000 

LG(-2) 0.086522 0.037645 2.298356 0.0831 

C -0.61526 0.223011 -2.75885 0.0509 

 

R-squared 0.999948 Mean dependent var 16.90212 

Adjusted R-squared 0.999766 S.D. dependent var 0.205123 

S.E. of regression 0.00314 Akaike info criterion -8.66829 

Sum squared resid 3.94E-05 Schwarz criterion -7.92268 

Log likelihood 97.34873 Hannan-Quinn criter. -8.5421 

F-statistic 5485.936 Durbin-Watson stat 3.323919 

Prob(F-statistic) 0.0000  
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 نًعادنة الانفاق انعاو وانناتج انًحهي الاجًاني  ARDL( نتحديد افضم نًوذج AIC( نتائج اختبار )17انشكم )

(Eviews 

(Bounds Test)   

FFF

F

F

H0) )H1

(GDP)وانناتج انًحهي الاجًاني  (G)( نلأنفاق انعاو ARDLنتائج اختبار انحدود ننًوذج ) (4)انجدول 

Test Statistic Value K 

F-statistic 25.08817 1 

Critical Value Bounds                                       

Significance I0 Bound I1 Bound 

10% 4.04 4.78 

5% 4.94 5.73 

2.50% 5.77 6.68 

1% 6.84 7.84 

(Eviews

وانناتج انًحهي  (G)نلأنفاق انعاو  

 (GDPالاجًاني )
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(-0.079437(t) ( 5عند مستوى احتماليت اقل من)% َمت وتشير مَعل

2.279%

GDPG

(1.36)%

( وانناتج انًحهي G)نلأنفاق انعاو   (5)انجدول 

 (GDP)الاجًاني 

 

Cointegrating Form 

Variable Coefficient Std. Error t-Statistic Prob. 

D(LGDP(-1)) -0.019935 0.064603 -0.30858 0.773 

D(LGDP(-2)) 0.230634 0.019974 11.54683 0.0003 

D(LGDP(-3)) -0.15714 0.010121 -15.5255 0.0001 

D(LGDP(-4)) -0.086756 0.006257 -13.8664 0.0002 

D(LGDP(-5)) -0.075629 0.004927 -15.3499 0.0001 

D(LGDP(-6)) -0.050025 0.003761 -13.3012 0.0002 

D(LGDP(-7)) -0.056537 0.003031 -18.6535 0.0000 

D(LGDP(-8)) -0.04368 0.003546 -12.3183 0.0002 

D(LGDP(-9)) -0.011026 0.002589 -4.25879 0.0131 

D(LGDP(-10)) -0.005971 0.001361 -4.38711 0.0118 

D(LG) 0.683406 0.014294 47.81191 0.0000 

D(LG(-1)) -0.086522 0.037645 -2.29836 0.0831 

CointEq(-1) -0.079437 0.01805 -4.40091 0.0117 

Cointeq = LGDP - (1.3678*LG  -7.7452 ) 

Long Run Coefficients 

Variable Coefficient Std. Error t-Statistic Prob. 

LG 1.367805 0.219531 6.23059 0.0034 

C 7.745218 - 3.946725 -1.96244 0.1212 

Eviews 9
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(G)

(CAPF

 (G)( نلأنفاق انعاو ARDL: نتائج انتقدير الاوني وفك نًوذج )1

(CAPF

ARDLR-squared

G

(CAPF

F-statistic

ARDL)(G) 

(CAPF

Variable Coefficient Std. Error t-Statistic Prob.* 

LCAPF(-1) 1.16664 0.09622 12.12474 0.0000 

LCAPF(-2) -0.81094 0.090707 -8.94024 0.0000 

LG -0.56827 0.287455 -1.97691 0.0602 

LG(-1) 0.953378 0.277274 3.438401 0.0022 

C 4.196377 1.608858 2.608295 0.0157 

 
R-squared 0.91548 Mean dependent var 17.20859 

Adjusted R-squared 0.900781 S.D. dependent var 0.598355 

S.E. of regression 0.188477 Akaike info criterion -0.33925 

Sum squared resid 0.817039 Schwarz criterion -0.10136 

Log likelihood 9.749543 Hannan-Quinn criter. -0.26653 

F-statistic 62.28108 Durbin-Watson stat 1.688015 

Prob(F-statistic) 0.0000 
 

(Eviews

Adjusted R-squared)

ARDLAIC

 

 
 

 

 

 

 

 

نًعادنة الانفاق انعاو   ARDLنتحديد افضم نًوذج  (AIC)( نتائج اختبار 19انشكم )
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(Eviews 

(G)

(CAPFBounds Test 

 (G)لأنفاق انعاو ( نARDL( نتائج اختبار انحدود ننًوذج )7انجدول )

(CAPF 

Test Statistic Value K 

F-statistic 34.49142 1 

Critical Value Bounds                                          

Significance I0 Bound I1 Bound 

10% 4.04 4.78 

5% 4.94 5.73 

2.50% 5.77 6.68 

1% 6.84 7.84 

 (Eviews

H0

H1,)

 (G)نلأنفاق انعاو  

(CAPF

(t) وتشير مَعلَمت  %(5ند مستوى احتماليت اقل من )ع

( G)نلأنفاق انعاو   (8)انجدول 

(CAPF 

Cointegrating Form 

Variable Coefficient Std. Error t-Statistic Prob. 

D(LCAPF(-1)) 0.810941 0.090707 8.940241 0.0000 

D(LG) -0.56827 0.287455 -1.97691 0.0602 

CointEq(-1) -0.6443 0.077799 -8.28159 0.0000 

Cointeq = LCAPF - (0.5977*LG + 6.5131 ) 

Long Run Coefficients 
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Variable Coefficient Std. Error t-Statistic Prob. 

LG 0.597709 0.134942 4.429389 0.0002 

C 6.513065 2.432414 2.677614 0.0134 

Eviews 9

(CAPF

G)

(2.59)%

.

(G)(UN)

(UN) (G)( نلأنفاق انعاو ARDLنتائج انتقدير الاوني وفك نًوذج ) : 1

ARDLR-squared

GUN)

F-statistic

Adjusted R-squared)

ARDL)(G) (UN)

Variable Coefficient Std. Error t-Statistic Prob.*   

LUN(-1) 0.615484 0.196228 3.13657 0.0086 

LUN(-2) -1.05104 0.203101 -5.17495 0.0002 

LUN(-3) 0.35338 0.216002 1.636003 0.1278 

LUN(-4) -0.55034 0.140052 -3.92952 0.002 

LG -0.48095 0.151244 -3.17999 0.0079 

LG(-1) 0.392787 0.300558 1.306863 0.2157 

LG(-2) -0.33523 0.372933 -0.89889 0.3864 

LG(-3) 0.285687 0.375706 0.760401 0.4617 

LG(-4) -0.13217 0.324756 -0.40698 0.6912 

LG(-5) 0.0383 0.222917 0.171815 0.8664 

LG(-6) -0.23631 0.101568 -2.32659 0.0383 

C 12.56137 2.045846 6.139939 0.0001 

     

R-squared 0.910186     Mean dependent var 2.500498 

Adjusted R-squared 0.827856     S.D. dependent var 0.118927 

S.E. of regression 0.049343     Akaike info criterion -2.87319 

Sum squared resid 0.029217     Schwarz criterion -2.28417 

Log likelihood 46.4783     Hannan-Quinn criter. -2.71692 

F-statistic 11.05538     Durbin-Watson stat 2.433521 

Prob(F-statistic) 0.000116    

(Eviews
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ARDL

AIC

 

 
 

 

 

 

 

 

 

(UN) (Gنًعادنة الانفاق انعاو )  ARDLحديد افضم نًوذج نت (AIC)نتائج اختبار  (21)انشكم 

(Eviews

(UN) Bounds Test) ) 

 (UN) (G)( نلأنفاق انعاو ARDLنًوذج )نتائج اختبار انحدود ن (11)انجدول 

Test Statistic Value K 

F-statistic 23.8282 1 

Critical Value Bounds                                            

Significance I0 Bound I1 Bound 

10% 4.04 4.78 

5% 4.94 5.73 

2.50% 5.77 6.68 

1% 6.84 7.84 

(Eviews

H0))

(H1)

(UN)

 (UN) (G)نلأنفاق انعاو  

(G )(UN)

(-1.63251(t) ( 5عند مستوى احتماليت اقل من)%  وتشير مَعلَمت
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( G)نلأنفاق انعاو   (11)انجدول 

(UN) 

Cointegrating Form 

Variable Coefficient Std. Error t-Statistic Prob. 

D(LUN(-1)) 1.247995 0.163171 7.648393 0.0000 

D(LUN(-2)) 0.196955 0.171578 1.147908 0.2734 

D(LUN(-3)) 0.550335 0.140052 3.92952 0.002 

D(LG) -0.48095 0.151244 -3.17999 0.0079 

D(LG(-1)) 0.335226 0.372933 0.898889 0.3864 

D(LG(-2)) -0.28569 0.375706 -0.7604 0.4617 

D(LG(-3)) 0.13217 0.324756 0.406983 0.6912 

D(LG(-4)) -0.0383 0.222917 -0.17182 0.8664 

D(LG(-5)) 0.236306 0.101568 2.32659 0.0383 

CointEq(-1) -1.63251 0.238043 -6.85806 0.0000 

Cointeq = LUN - (-0.2866*LG + 7.6945 ) 

Long Run Coefficients 

Variable Coefficient Std. Error t-Statistic Prob. 

LG -0.2866 0.024475 -11.7099 0.0000 

C 7.694508 0.444613 17.30608 0.0000 

Eviews 9

(UN)

G)(UN)(2.00)%

GHEانصحة )

(ALEAB

GHEانصحة )( نلأنفاق ARDLر الاوني وفك نًوذج )نتائج انتقدي : 1

(ALEAB

ARDLR-squared

GHE

(ALEAB
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(12)ARDL)( انصحةGHE

(ALEAB

Variable Coefficient Std. Error t-Statistic Prob.* 

LALEAB(-1) 0.961705 0.053524 17.96769 0.0000 

LALEAB(-2) -0.80609 0.076023 -10.60314 0.0000 

LALEAB(-3) 0.730325 0.086507 8.442368 0.0002 

LALEAB(-4) -0.66021 0.101215 -6.522864 0.0006 

LALEAB(-5) 0.600186 0.104816 5.726089 0.0012 

LALEAB(-6) -0.61451 0.105099 -5.846994 0.0011 

LALEAB(-7) 0.583978 0.100119 5.832841 0.0011 

LALEAB(-8) -0.57917 0.093428 -6.199058 0.0008 

LALEAB(-9) 0.495754 0.0762 6.505992 0.0006 

LALEAB(-10) -0.50828 0.056371 -9.016727 0.0001 

LALEAB(-11) 0.468047 0.031345 14.93208 0.0000 

LGHE 0.01742 0.009699 1.796033 0.1226 

C 1.154126 0.140123 8.236512 0.0002 

R-squared 0.999284 Mean dependent var 4.261253 

Adjusted R-squared 0.997853 S.D. dependent var 0.029597 

S.E. of regression 0.001371 Akaike info criterion -10.1303 

Sum squared resid 1.1111113 Schwarz criterion -9.48406 

Log likelihood 119.2374          Hannan-Quinn criter. -10.0209 

F-statistic 698.1725 Durbin-Watson stat 0.818441 

Prob(F-statistic) 0.0000 
 

(Eviews

F-statistic698.1725

Adjusted R-squared)

ARDLAIC

 

 

 

 

 

GHEنصحة )انًعادنة   ARDLنتحديد افضم نًوذج  (AIC)( نتائج اختبار 23انشكم )

(ALEAB

(Eviews 

GHEانصحة )

(ALEAB Bounds Test 
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GHEانصحة )(  ARDLانحدود ننًوذج )نتائج اختبار  (13انجدول)

(ALEAB 

Test Statistic Value K 

F-statistic 107.8742 1 

Critical Value Bounds                                       

Significance I0 Bound I1 Bound 

10% 4.04 4.78 

5% 4.94 5.73 

2.50% 5.77 6.68 

1% 6.84 7.84 

(Eviews

H0))

(H1 ,)

GHE

(ALEAB

GHEانصحة ) 

(ALEAB

GHE(ALEAB

(-0.32826(t)  عند مستوى احتماليت اقل من

وتشير مَعلَمت  %(5)

2.20%

(ALEABGHE

GHE(ALEAB

GHEانصحة )  (14)انجدول 

(ALEAB 

Cointegrating Form 

Variable Coefficient Std. Error t-Statistic Prob. 

D(LALEAB(-1)) 0.289969 0.048052 6.034437 0.0009 

D(LALEAB(-2)) -0.51612 0.037762 -13.667487 0.0000 

D(LALEAB(-3)) 0.214208 0.05152 4.157796 0.006 

D(LALEAB(-4)) -0.446 0.052959 -8.421752 0.0002 
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D(LALEAB(-5)) 0.154182 0.054504 2.82884 0.0003 

D(LALEAB(-6)) -0.46033 0.054006 -8.52363 0.0001 

D(LALEAB(-7)) 0.123647 0.048165 2.567132 0.0425 

D(LALEAB(-8)) -0.45552 0.049913 -9.126313 0.0001 

D(LALEAB(-9)) 0.040235 0.034065 1.181125 0.2822 

D(LALEAB(-10)) -0.46805 0.031345 -14.932077 0.0000 

D(LGHE) 0.01742 0.009699 1.796033 0.1226 

CointEq(-1) -0.32826 0.019102 -17.184617 0.0000 

Cointeq = LALEAB - (0.2843*LGHE + 3.5158 ) 

Long Run Coefficients 

Variable Coefficient Std. Error t-Statistic Prob. 

LGHE 1.284371 0.028552 1.858673 0.024 

C 3.515845 0.435708 8.069261 0.0002 

Eviews 9

GED

NERUS

GED( نلأنفاق ARDLنتائج انتقدير الاوني وفك نًوذج ) : 1

NERUS

ARDLR-squared

GED

NERUS

F-statistic244.4522

Adjusted R-squared)

ARDL)GED

NERUS

Variable Coefficient Std. Error t-Statistic Prob.* 

LNERUS(-1) 1.589432 0.129059 12.31555 0.0000 

LNERUS(-2) -0.7087 0.128377 -5.52045 0.0000 

LGED 0.26332 0.046611 5.649375 0.0000 

LGED(-1) -0.43896 0.076535 -5.7354 0.0000 

LGED(-2) 0.210546 0.042701 4.930756 0.0001 

C -0.22867 0.108628 -2.10503 0.0469 

 
R-squared 0.982319 Mean dependent var 2.663685 

Adjusted R-squared 0.9783 S.D. dependent var 0.137739 

S.E. of regression 0.02029 Akaike info criterion -4.76997 
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Sum squared resid 0.009057 Schwarz criterion -4.48449 

Log likelihood 72.77952 Hannan-Quinn criter. -4.68269 

F-statistic 244.4522 Durbin-Watson stat 1.811921 

Prob(F-statistic) 0.0000 
 

(Eviews

ARDL

AIC

 

 

 

 

 

 

 

 

 

 

 

نًعدل انصافي لانتحاق ( واGEDالانفاق عهى انتعهيى )نًعادنة   ARDL( نتحديد افضم نًوذج AIC( نتائج اختبار )5انشكم )

 (NERUSانطهبة في انجايعات )

(Eviews 

GED

NERUSBounds Test 

GED(  ARDLئج اختبار انحدود ننًوذج )نتا (16)انجدول 

NERUS 

Test Statistic Value K 

F-statistic 8.684172 1 

Critical Value Bounds                                         

Significance I0 Bound I1 Bound 

10% 4.04 4.78 

5% 4.94 5.73 

2.50% 5.77 6.68 

1% 6.84 7.84 

(Eviews
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Akaike Information Criteria
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F-statistic

H0

(H1,)

GEDا 

NERUS

 GED

NERUS

GEDNERUS

(-0.11927(t)  عند مستوى احتماليت

وتشير مَعلَمت  %(5اقل من )

2.22%

GED ( 17انجدول )

NERUS 

Cointegrating Form 

Variable Coefficient Std. Error t-Statistic Prob. 

D(LNERUS(-1)) 0.708702 0.128377 5.520453 0.0000 

D(LGED) 0.26332 0.046611 5.649375 0.0000 

D(LGED(-1)) -0.21055 0.042701 -4.93076 0.0001 

CointEq(-1) -0.11927 0.046479 -2.56608 0.0176 

Cointeq = LNERUS - (0.2927*LGED  -1.9172 ) 

Long Run Coefficients 

Variable Coefficient Std. Error t-Statistic Prob. 

LGED 0.292661 0.087624 3.339967 0.003 

C -1.91722 1.377665 -1.39164 0.1779 

Eviews 9

NERUSGEDGED

NERUS

GED

NERUS
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(P.P)

(Autoregressive Distributed Lag Model 

(ARDL.
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1.  

 

 

 

 

 

العلاقت بيه الاوفاق العام ومعدلاث الىمو الاجماليت والقطاعيت في العراق ( 7117سغيز, اكتفاء عذاب ) .7

 ط, دائزة تخطيط القطاعات.وسارة التخطي, 2015-2004للمدة 

 

 

 

 

 

 

 

 

 1 .Mceachern , Willam A (2012) Economics A contemporary Introduction , south – 

Western , cengage learning , USA.  

 

 


