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(ARDL )Model 

Autoregressive Distributed Lag(EVIEWS)

 

Abstract 
     Research and studies related to the industrial sector are of great importance because this 

sector represents a major and essential element in economic progress. The aim of this 

research is to identify whether or not there is a co-integration relationship between some 

economic variables and industrial output in the short and long term in Iraq for the period 

(2004-2020). In addition to measuring the size of this effect, and to achieve this goal, the unit 

root will be tested according to the Extended Dickey Fuller test (ADF) as well as the P-P test, 

and co-integration tests using the ARDL Model Autoregressive Distributed Lag, According 

to the outputs of the Economic Measurement Program (EVIEWS), the research concluded 

that there is a direct relationship between investment spending and the output of the 

industrial sector, and that there is an inverse relationship between the exchange rate, 

inflation, commercial exposure, and cash credit granted to the industrial sector with the 
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output of the industrial sector during the study period. The need to restructure the industrial 

sector and the provision of advanced machinery and equipment and the need to fight 

financial and administrative corruption in all its forms and to increase investment spending 

on the sector Industrial and the need to stabilize the exchange rate of the Iraqi dinar in order 

to reduce the prices of commodities at home and then increase exports and reduce imports 

and increase industrial production. 

Keywords: industrial output, ARDL Model, economic variables. 
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  ( هخىصط حضابً ثابج عبر الزهي18

                                                                                      

                                                        

 ( ثباث الخباٌي عبر الزهي48 
 

 
أٌ يكوٌ انتبايٍ انًشتشن بيٍ أي ليًتيٍ نُفس انًتغيش يعتًدذا  لهدا انفةدول انضيُيدن بديٍ انميًتديٍ  لنديس لهدا انميًدن           (1

 (  أي لها انفشق بيٍ انًذتيٍ انضيُيتيٍ:Covarianceُذ انتغايش)انفعهين نهضيٍ انزي يحسب ل

 
 إر يًثم:

 

 Dickey Fuller (DF)8 

 خانين يٍ لجود انحذ انثابت لالاتةاِ انعاو. (1

  
 لجود انحذ انثابت. (4

  
                                                                                      لجود انحذ انثابت لالاتةاِ انعاو. (1
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1 Augmented Dickey Fuller (ADF)8 

 
 إر اٌ: 

 (.y: تًثم انفشلق الألنا نهسهسهن )

 انثابت. :

 : انضيٍ.

 (.y: انفشلق الألنا انًبطأل نهًتغيش انتابع )

Phillips-Perron (PP) 

     

 

 cointegration testing)) 

   



                                                                                      

5130203
 

 
 
 

 

 

 

113     

 
 

 

 

 

     

 (Cointegration Test) 

   الوضخخذهت فً الاًوىرج وخغٍراثوصف ال -4-1
 يتى تشييض لتصُيف َوع يتغيشات انبحث لفك انةذلل الآتي:     

 هخغٍراث البحث ( حرهٍز وحصٌٍف1الجذول )

 خغٍراثًىع الو الرهز الوخغٍراث 

 يستمم  X1 الاَفاق الاستثًاسي 

 يستمم X2 سعش انصشف انًواصي

 يستمم X3 يعذل انتضخى

 يستمم X4 الاَكشاف انتةاسي

 يستمم X5 الائتًاٌ

 تابع Y انُاتج انصُالي
 الوصذر8 هي إعذاد الباحث. 
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1- X1 = Zt-1 + 7.5 / 12 (Zt – Zt-1) 

2- X2 = Zt-1 + 10.5 / 12 (Zt – Zt-1) 

3- X3 = Zt + 1.5 / 12 (Zt+1 – Zt) 

4- X4 = Zt + 4.5 / 12 (Zt+1 – Zt) 
 

  t: تشيض إنا ليًن انًتغيش في انسُن انسابمن نهسُن t  Zt–1: تشيض إنا ليًن انًتغيش في انسُن Ztإر إٌ: 

Zt+1 تشيض إنا ليًن انًتغيش في انسُن انلاحمن نهسُن :t  Xiنخاو نهشبع : انميًن اi   لبم انتعذيمi = 

1,2,3,4  

 (ADF)الوىصع  ( اخخبار دٌكً فىلر4الجذول )
UNIT ROOT TEST TABLE (ADF) 

At Level 

  Y X1 X2 X3 X4 X5 

With Constant t-Statistic -2.217 -0.540 -1.933 -1.284 -2.783 -1.800 

 Prob. 0.202 0.875 0.315 0.632 0.066 0.377 

  n0 n0 n0 n0 * n0 

With Constant & Trend t-Statistic -1.827 -2.846 -1.285 -1.733 -2.538 -2.191 

 Prob. 0.680 0.187 0.883 0.724 0.309 0.486 

  n0 n0 n0 n0 n0 n0 

Without Constant & 

Trend 

t-Statistic -0.437 0.837 -0.506 -1.475 -2.108 -0.610 

 Prob. 0.521 0.889 0.493 0.129 0.034 0.449 

  n0 n0 n0 n0 ** n0 

 At First Difference 

  d(Y) d(X1) d(X2) d(X3) d(X4) d(X5) 

With Constant t-Statistic -8.011 -6.340 -8.016 -8.065 -8.301 -5.687 

 Prob. 0.000 0.000 0.000 0.000 0.000 0.000 

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

With Constant & Trend t-Statistic -8.139 -5.920 -8.301 -6.703 -8.574 -5.717 

 Prob. 0.000 0.000 0.000 0.000 0.000 0.000 
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  *** *** *** *** *** *** 

Without Constant & 

Trend 

t-Statistic -8.062 -6.218 -8.062 -8.062 -8.062 -5.640 

 Prob. 0.000 0.000 0.000 0.000 0.000 0.000 

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

 . Eviewsالوصذر8 هي إعذاد الباحث بالاعخواد على برًاهج الاقخصاد القٍاصً       
 

                (PP)( اخخبار فلٍبش بٍروى 1الجذول )                                   
UNIT ROOT TEST TABLE (PP) 

At Level 

  Y X1 X2 X3 X4 X5 

With Constant t-Statistic -2.240 -2.214 -1.942 -1.276 -2.946 -1.816 

 Prob. 0.194 0.203 0.311 0.635 0.045 0.369 

  n0 n0 n0 n0 ** n0 

With Constant & Trend t-Statistic -1.868 -2.644 -1.278 -1.799 -2.473 -2.386 

 Prob. 0.659 0.262 0.884 0.693 0.339 0.383 

  n0 n0 n0 n0 n0 n0 

Without Constant & 

Trend 

t-Statistic -0.437 -1.512 -0.506 -1.471 -2.207 -0.615 

 Prob. 0.521 0.121 0.493 0.130 0.027 0.447 

  n0 n0 n0 n0 ** n0 

At First Difference 

  d(Y) d(X1) d(X2) d(X3) d(X4) d(X5) 

With Constant t-Statistic -8.011 -8.000 -8.016 -8.065 -8.304 -8.026 

 Prob. 0.000 0.000 0.000 0.000 0.000 0.000 

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

With Constant & Trend t-Statistic -8.140 -8.001 -8.318 -8.012 -8.612 -8.017 

 Prob. 0.000 0.000 0.000 0.000 0.000 0.000 

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

Without Constant & 

Trend 

t-Statistic -8.062 -8.062 -8.062 -8.062 -8.062 -8.062 

 Prob. 0.000 0.000 0.000 0.000 0.000 0.000 

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

 . Eviewsالوصذر8 هي إعذاد الباحث بالاعخواد على برًاهج الاقخصاد القٍاصً       
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 (ARDLًوىرج ) 

 ( ARDL( الخقذٌر الأولً وفق ًوىرج )4) الجذول     

Variable Coefficient Std. Error t-Statistic Prob.* 

Y(-1) 0.109622 0.074838 1.464791 0.1514 

Y(-2) -1.23E-13 0.076977 -1.59E-12 1.0000 

Y(-3) 1.26E-14 0.076977 1.63E-13 1.0000 

Y(-4) 0.737536 0.077987 9.457146 0.0000 

X1 842075.9 35157.39 23.95161 0.0000 

X1(-1) -52192.5 47868.29 -1.09034 0.2826 

X1(-2) 6.05E-08 48631.23 1.24E-12 1.0000 

X1(-3) 8.11E-09 48631.23 1.67E-13 1.0000 

X1(-4) 174807.2 43106.83 4.055208 0.0002 

X2 -121957 23965.24 -5.0889 0.0000 

X2(-1) 23230.41 30476.13 0.762249 0.4507 

X2(-2) -4.49E-08 30714.49 -1.46E-12 1.0000 

X2(-3) -9.97E-09 30714.49 -3.24E-13 1.0000 

X2(-4) -53811.9 25744.4 -2.09024 0.0435 

X3 -951983 160397.5 -5.93515 0.0000 

X4 -736735 127523.3 -5.77726 0.0000 

X5 -11.8628 2.424149 -4.89359 0.0000 

X5(-1) 0.436217 2.814167 0.155007 0.8777 

X5(-2) -6.46E-13 2.81508 -2.29E-13 1.0000 

X5(-3) -2.75E-12 2.81508 -9.79E-13 1.0000 

X5(-4) -6.42766 2.566798 -2.50416 0.0168 

C 1.63E+08 24802399 6.557421 0.0000 

R-squared 0.990616 Mean dependent var 91756284 

Adjusted R-squared 0.984023 S.D. dependent var 29354904 

S.E. of regression 3710514 Akaike info criterion 33.38702 

Sum squared resid 5.09E+14 Schwarz criterion 34.2978 

Log likelihood -1041.39 Hannan-Quinn criter. 33.74583 

F-statistic 150.2332 Durbin-Watson stat 0.688242 

Prob(F-statistic) 0.0000    
 . Eviewsالوصذر8 هي إعذاد الباحث بالاعخواد على برًاهج الاقخصاد القٍاصً               
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 ( اخخبار الحذود5الجذول )

Test Statistic Value K 

F-statistic 25.98333  5 

 
 Critical Value Bounds 

  

Significance I0 Bound I1 Bound 

10% 2.120 3.230 

5% 2.450 3.610 

2.50% 2.750 3.990 

1% 3.150 4.430 
 . Eviewsالوصذر8 هي إعذاد الباحث بالاعخواد على برًاهج الاقخصاد القٍاصً                
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Variable Coefficient Std. Error t-Statistic Prob. 

D(Y(-1)) -0.73754 0.077987 -9.45715 0.0000 

D(Y(-2)) -0.73754 0.077987 -9.45715 0.0000 

D(Y(-3)) -0.73754 0.077987 -9.45715 0.0000 

D(X1) 842075.9 35157.39 23.95161 0.0000 

D(X1(-1)) 0.0000 48631.23 0.0000 1.0000 

D(X1(-2)) 0.0000 48631.23 0.0000 1.0000 

D(X1(-3)) -174807 43106.83 -4.05521 0.0002 

D(X2) -121957 23965.24 -5.0889 0.0000 

D(X2(-1)) 0.0000 30714.49 0.0000 1.0000 

D(X2(-2)) 0.0000 30714.49 0.0000 1.0000 

D(X2(-3)) 53811.85 25744.4 2.090235 0.0435 

D(X3) -951983 160397.5 -5.93515 0.0000 

D(X4) -736735 127523.3 -5.77726 0.0000 

D(X5) -11.8628 2.424149 -4.89359 0.0000 

D(X5(-1)) 0.0000 2.81508 0.0000 1.0000 

D(X5(-2)) 0.0000 2.81508 0.0000 1.0000 

D(X5(-3)) 6.427664 2.566798 2.504157 0.0168 

CointEq(-1) -0.15284 0.037242 -4.10406 0.0002 

Cointeq = Y - (6311709.2140*X1  -998015.8424*X2  -6228568.7874*X3 

-4820255.2046*X4  -116.8154*X5 + 1064107968.9973) 

 Long Run Coefficients 

Variable Coefficient Std. Error t-Statistic Prob. 

X1 6311709 1526524 4.134694 0.0002 

X2 -998016 217371.8 -4.59128 0.0000 

X3 -6228569 1822502 -3.41759 0.0016 

X4 -4820255 1483421 -3.24942 0.0025 

X5 -116.815 36.79405 -3.17485 0.0030 

C 1064107969 229052512 4.645694 0.0000  
 .Eviewsالوصذر8 هي إعذاد الباحث بالاعخواد على برًاهج الاقخصاد القٍاصً 
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4  

     

 (Y 8( والٌاحج الصٌاعً )X3العلاقت بٍي هعذل الخضخن ) -1

 (Y 8ج الصٌاعً )( والٌاحX4العلاقت بٍي الاًكشاف الخجاري ) -2
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Heteroskedasticity Test: ARCH 
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