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Abstract. 

    This study relied on a slow-distributed autoregressive distribution model to shed light on 

the long-term relationship between GDP growth and some economic variables in Iraq and 

the error correction rate in the short term based on quarterly data for the period 2003-2019 

after conducting a series of tests to ensure that  The model is free from econometrics 

problems such as tests of unit root, homogeneity and serial correlation, and this study 

highlighted a number of results, including the existence of a long-term equilibrium 

relationship between the variables of the study and that the value of error correction 

appeared negative and significant in the short term. 
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3Unit Root Test 

ARDL

Phillips and Perron

Gujarati,2003,818ARDL

I(2)I(1)

Pesaran(2001)I(0)

I(1)Elijah Udoma and 

others, 2015, 82

9

Rank Trend No Trend Variables 

I(0) 
-5.116880 

-3.48159*  

-4.447952 

-2.90766*  
GRO 

I(1) 
-3.531887 

-3.48276*  

-3.546457 

-2.90842*  
GS 

I(1) 
-3.662080 

-3.48276*  

-3.271495 

-2.90842*  
INF 

I(1) 
-2.891679 

-3.48276*  

-2.874411 

-2.1 0842*  
RO 

I(1) 
-1.454706 

-3.48276*  

-1.454781 

-2.90842*  
PO 

  اٌّصذس: ِٓ اعذاد اٌبازث بالاعخّاد عٍٝ ِخشخاثEViews 10 

 

0I

ARDL
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LM Test Breusch-Pagan-Godfrey
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 ( الاخخباساث اٌخشخ١ص١ت2خذٚي )

Breusch-Godfrey Serial Correlation LM Test 

0.8244 Prob. F 0.194007 F-statistic 

0.7405 Prob. Chi-Square 0.600914 Obs*R-squared 

Heteroskedasticity Test: Breusch-Pagan-Godfrey 

0.2135 Prob. F 1.337382 F-statistic 

0.2227 Prob. Chi-Square 23.34016 Obs*R-squared 

0.7898 Prob. Chi-Square 13.89461 Scaled explained SS 

Histogram  Normality Test 

0.324580 Probability 2.222448 Jarque-Bera 

  اٌّصذس ِٓ اعذاد اٌبازث بالاعخّاد عٍٝ ِخشخاثEViews "10" 

Jarque-Bera2

0.80.2

F

 (Border Testاختبار الحدود )( 3) 

 خباس اٌسذٚد ٚاٌعلالت فٟ الاخً اٌغ٠ًٛ( اخ2خذٚي ٠ٛضر )

K Value Test Statistic 

4 1.290242 F-statistic 

Value Bounds    Critical 

I(1) I I(0) Significance 

3.52 2.45 10% 

4.01 2.86 5% 

4.49 3.25 2.5% 

5.06 3.74 1% 

Value Test Statistic 

2.198484- T-statistic 

Value Bounds    Critical 

I(1) I(0) Significance 

-3.66 -2.57 10% 

-3.99 -2.86 5% 

-4.26 -3.13 2.5% 

-4.6 -3.43 1% 

ARDL Long Run 

t-Statistic (Prob) Std. Error Cofficient Variable 
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2.086299  (2.2422 )  0.235344 0.490999 INF effect on GDP 

2.657700  (2.2992 )  1.550741 4.121404 PO effect on GDP 

6.320655  (2.2222 )  0.219206 1.385524 RO effect on GDP 

4.445127  (2.2229 )  4.287457 19.05829 GS effect on GDP 

  اٌّصذس ِٓ اعذاد اٌبازث بالاعخّاد عٍٝ ِخشخاثEViews "10" 

 1.290242الازصائ١ت ٚاٌباٌغت  Fاْ ل١ّت الازصائ١ت ِع ل١ُ اٌسذٚد ٔدذ  ٠Fخب١ٓ ِٓ اٌدذٚي اعلاٖ عٕذ ِماسٔت ل١ّت 

, ع١ٍٗ ٕ٘ان علالت ع٠ٍٛت الاخً ب١ٓ 1%عٕذ ِسخٜٛ ِع٠ٕٛت  3.29اوبش ِٓ اٌم١ُ اٌسشخت عٕذ اٌسذ الادٔٝ ٚاٌخٟ حبٍغ 

اٌّخغ١ش اٌخابع ٚاٌّخغ١شاث اٌّسخمٍت اٌّسخخذِت فٟ اٌذساست ٚ٘زا ٠عٕٟ سفض اٌفشض١ت اٌصفش٠ت ٚلبٛي اٌفشض١ت اٌبذ٠ٍت , 

 ٚلاسخب١اْخسذ٠ذ ٔٛع اٌعلالت ً٘ ٟ٘ ِٕغم١ت اَ غ١ش ِٕغم١ت ٚار وأج ِٕغم١ت ً٘ ٟ٘ ِثا١ٌت اَ ِخذ٘ٛسة عبش اٌضِٓ ٌٚ

اٌخٟ حٛضر باْ اٌعلالت ع٠ٍٛت الاخً ب١ٓ اٌّخغ١شاث اٌّسخمٍت ٚاٌّخغ١ش اٌخابع فٟ اٌّذٜ اٌبع١ذ علالت  tرٌه ٔلازظ ل١ّت 

ٜ اٌبع١ذ فمذ ظٙشث خ١ّعٙا بّسخٜٛ ِعٕٛٞ ِمبٛي ٚعٕذ ل١ّت ازخّا١ٌت اصغش ِٕغم١ت, اِا ل١ُ ِخغ١شاث اٌذساست فٟ اٌّذ

سٛف ٠ؤدٞ اٌٝ ص٠ادة  لأٔٗاٌسىِٟٛ عٍٝ إٌاحح اٌّسٍٟ الاخّاٌٟ فٟ اٌّذٜ اٌغ٠ًٛ  ٌلأٔفاقوب١ش  حأث١ش, ظٙٛس 5%ِٓ 

ِٓ لِبً الافشاد عٍٝ اٌسٍع اٌذخً اٌّسٍٟ ِّا ٠ؤدٞ اٌٝ أخعاش إٌّٛ الالخصادٞ عبش ص٠ادة الأخاخ١ت ٚص٠ادة اٌغٍب 

 لأٔٗوب١ش عٍٝ إٌّٛ فٟ إٌاحح اٌّسٍٟ الاخّاٌٟ فٟ اٌّذٜ اٌغ٠ًٛ  حأث١شٚاٌخذِاث, ٚوزٌه إٌّٛ اٌسىأٟ س١ىْٛ ٌٗ 

س١ٛفش لاعذة سىا١ٔت ٔشغت الخصاد٠ت ِّىٓ اْ حسخغً ٌخسم١ك ِسخ٠ٛاث أخاخ١ت عا١ٌت بششط حٛفش اٌششٚط الاساس١ت 

الً ِٓ بم١ت اٌّخغ١شاث ٌىٓ ٠بمٝ رٚ اثش ا٠دابٟ فٟ حسم١ك  حأث١شٖاٌٙذف, اِا اٌخضخُ ف١ىْٛ ٚاٌّلائّت ٌخسم١ك ٘زا 

عٓ عش٠ك  اٌشأسّاٌٟاٌخٟ حٕادٞ باْ  اٌخضخُ ٠عخبش ِسفضاً عٍٝ الاسخثّاس ٚاٌخشاوُ  ا٢ساءِعذلاث إٌّٛ ٚ٘زا ٠خفك ِع 

ت ِٛخبت ٚ٘زٖ ٔخ١دت ِٕغم١ت وْٛ اٌعشاق ِٓ اٌبٍذاْ ص٠ادة الاسباذ وّا ظٙشث اسعاس إٌفظ بّسخٜٛ ِع٠ٕٛت وب١شة ٚبعلال

ِباشش  حأث١شإٌّخدت ٌٍٕفظ لا بً ٠عخبش إٌفظ ٘ٛ اٌّٛسد الاوبش ٌلالخصاد اٌعشالٟ ع١ٍٗ سٛف ٠ؤدٞ اسحفاع اسعاسٖ اٌٝ 

اٌٝ  ار سافك اسحفاع الاسعاس اسحفاع فٟ اٌّسفضاث الاخشٜ ٌٍّٕٛ ٚاٌخٟ سٛف حؤدٞ بالأخصٚوب١ش فٟ ِعذلاث إٌّٛ 

حسم١ك ّٔٛ حٍمائٟ ثُ ّٔٛ اٌعابش فٟ اٌّذٜ اٌغ٠ًٛ, ٌّٚعشفت سشعت حصس١ر اٌخغأ ِٓ اٌّذٜ اٌمص١ش اٌٝ اٌّذٜ اٌغ٠ًٛ 

 لابذ ِٓ اخخباس حمذ٠ش ّٔٛرج حصس١ر اٌخغأ غ١ش ِم١ذ

لت لص١شة لاخخباس اٌعلا ECMبعذ اٌسصٛي عٍٝ اٌعلالت ع٠ٍٛت الأِذ ٚفمًا ٌّٕٛرج اٌخىاًِ اٌّشخشن, ٠ُمذس ّٔٛرج     

 (Moawad, 2019, 629) اٌّذٜ ب١ٓ اٌّخغ١شاث اٌّسخمٍت ٚاٌّخغ١ش اٌخابع ٚفمًا ٌٍص١غت اٌخا١ٌت

 
٘ٛ اٌخغأ اٌعشٛائٟ إٌاحح عٓ ِعادٌت علالاث اٌخىاًِ اٌّشخشن اٌزٞ ٠م١س سشعت حى١ف  ECMز١ث اْ ّٔٛرج 

(. ٚبٕاءً عٍٝ حمذ٠ش Maddala, And  Kajal, 2009, 571)    الاخخلالاث فٟ اٌّذٜ اٌمص١ش اٌٝ اٌّذٜ اٌغ٠ًٛ

 , حُ اٌسصٛي عٍٝ إٌخائح اٌخا١ٌت: ARDLٚخب ّٔٛرج بُ ECMاخخباس 

 ( ٠ٛضر اٌعلالت فٟ اٌّذٜ اٌمص١ش4خذٚي )

Std. Error t-Statistic (Prob) Coefficient Variable 

2.912994 -7.1408 (0.0000) 92.90882- C 

2.282929 

2.924828 

2.292299 

(0.0000) 91.20229 

-7.866183 (2.2222)  

(2.2222 )2.220129 

9.228928 

2.189099- 

2.222222 

D(GRO (-1) 

D(GRO (-2) 

D(GRO (-3) 

2.982822 

2.222882 

2.922229 

(0.000) 2.902922- 

(0.000) 2.919122 

(0.000) 2.224204- 

2.122822- 

9.291218 

2.022042- 

D(INF) 

D(INF(-1)) 

D(INF(-2)) 
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2.802102 (0.0000) 2.282222 4.912294 D(PO) 

2.191902 

2.024024 

2.229290 

(0.0000) 2.194290- 

(0.0004) 2.829228 

(0.0101)2.918922- 

2.429991- 

2.882899 

2.140282- 

D(RO (-1) 

D(RO (-2) 

D(RO (-3) 

9.922128 

9.091242 

9.290202 

(2.2282 )2.942922- 

2.964060(0.0050) 

(2.2222 )4.089222- 

2.422892- 

2.244421 

9.220242- 

D(GS) 

D(GS(-1) 

D(GS(-2) 

2.290442  (0.0000)0.992248- 2.924222- CointEq(-1)  

0.97 (0.96)  515.05(0.00) F-sta(Prob)  

1.029 (1.583) Akike (Schwarz) 2.020216 D-Watson 

  اٌّصذس ِٓ اعذاد اٌبازث بالاعخّاد عٍٝ ِخشخاثEViews "10" 
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CUSUMSQDizaji, 2012, 28

 

 

 

 

 

 

 

 

  اٌّصذس ِٓ اعذاد اٌبازث بالاعخّاد عٍٝ ِخشخاثEViews "10" 
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