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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 Irag 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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D(RO (-1) 5436169 | -5.914217 (0.0000) | 0.919170
D(RO (-2) 2.883866 3.821038 (0.0004) 0.754734
D(RO (-3) -0.947080 -2.698103(0.0101) 0.351017
D(GS) -2.402812 -2.143630 (0.0380) 1.120908
D(GS(-1) 5244429 | 2.964060(0.0050) |  1.769340
D(GS(-2) -6.537243 | -4.781220 (0.0000) | 1367275
CointEq(-1) 20.124035 | -7.112248 (0.0000) | 0.017440

F-sta(Prob) | 515.05(0.00) RZ (RZ4) 0.97 (0.96)

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

EViews "10" s sae Gl e, Sl dael o sradl o
& onall Gaall e sl ABle dga s Al ADle gy e Jdag dysiaay Adlu ECM Aad ) sed
G 5 A) 5 lns ciallall Gl 8 03l I 2 g AL Al 8 JI8Y (e 12.4% Ao Jashll (sl
< i 8 A 100% IS pealll saall & o) sl I s
G idl Ll e gl sl uial b Alalal) @l e 97% o in Lee 97% RZ dad il
gy Oswbs oA Aad DA ey Al sl il (e dadl b ) (e 3%0 A (5 Al
Y5 J gl At 8 a5 Aadl () 5 Al 3l sk o 33 Bl 25a s p2en
ECM zise oo 3 jmars sl saddl il A e Jishall sad Jelae il Llis) s
Gla el oS g sanally (CUSUM) dniadl 8 sll o) ) ¢ ganall Gulii s oMol dineall (3
Jal 3 LS s (Dizaji, 2012, 28) 73 sadl Aaladd Liel &) olad (CUSUMSQ) i 3154

s Jal

1.4 30
1.2

20 |
1.0

10 |
0.8 |
0.6 0
0.4 |

-10 |
02"

-20 |
0.0
0.2 ’v’;’v’:/v‘vvv{vvv‘vvv[vvv‘vvv[vvv{vvv[vvv{vvv[vvv‘vvv{vvv‘vvv{ -30 AL A R L U L

04 05 06 07 08 09 10 11 12 13 14 15 16 17 18 19 06 07 08 09 10 11 12 13 14 15 16 17 18 18
— CUSUM of Squares ----- 5% Significance — CUSUM - 5% Significance

41



5P

CRIVERSITY OF AVBAR

2 2023 /5l s A¥ 19 s laiBY s glall SLAYI aaels (aloee 1 ackalt 15 Alxal

ARDL 35l UECM dipa; 73 saill ciladaal 4000 4D Jlaa) o) oMol JSAl e oy
da_all agaall Jala o8 CUSUM of Squares s CUSUM (e JSI Jlall JSGH o Cus ) 8! (363
ole eVl Aol 55 38y 5 aiall ciladad) o (sf cbobeail Jpidl 0l ga 5 %5 A gine (5 sine e g
Jala slad¥) st g s o) Cum ¢ paail) 2015 apel) 201 G 59055 25n 55 WIS 5 e ARDL z35ai
e Jaloill (Saps 4 <l 38 () A ol B30 apdi aae () Lindy A gile 45 5ina (5 slay g A jall 5 aal)
Baal g daie ) BaeS
cilalifia) - Luald
Lol il Jlea¥) ol sl 8 sl G JaY) Alsh Al d)ig dDle s -1
Al A il Jsd g Ay phuall A 8l (b ) ey 138 5 A all b deadti)
zisai e alae¥! & agle 3 V) Gl 5 (5 i) 85 e cuilS Lggle slaie¥) &5 i Ay Aludd) -2
z3salll Iy 3ia3l ARDL
L) il g Aldial) <l patall G s ge Au0 pha A8 3 ga o A al) Ay 8 (3Ea3 3
skl 5aall 1Y pems sl saal) b QI8N alladd @l gian (L ks il _all 385 —4
sl ) st Cosm BN OVl ol 8 Maal) Jadl @l e esSal)l gl il dis -5
i) saill Gilad D g% s A5 SLa®Y) iaty sl Ja
O Sae Aadi AplSu sl jig s dmll gad) 8 Ja¥) s <l e S8 sl il -6
dlle dali) il siuse (Gaianl Jaius
S e Gl S ) sl @l 8 sl e i A il S e bl e =7
Ll s < Jasill sl g e ading gayy sabiail g Jadill daiial
Sla 8l - Lestla
Gl i) ana Sl Cogw Gl GuSayy dyshall a1 b ApSa sl Bk o) ey salll o) 1
Al sacli i DA e ey dele ) AulSall a3 Jhsad cany LS o saill (aalass)
5_ak
Gldaal @kl B il alaa¥l Law Yy aaly glhd e dldel) aae g Jaall obas agii =2
saill B < jine la liicly eV Laiyl g Jal 5 48Ul
sall JaeS (AN Al e b By ()l 3kl it aduil) aaa gl Alled dpad Al Sllia (585 o) -3
S R [ A NP PERPRYS
Saal ol mll G sl il are ad ) Coag s Y] g Ul ey Ly o sSal) BAN) 4 55 —4
Aai) ey ALS Apslus (3lial Leligais Leeld ) a8 Laail) Jlaad 3 iy il (g 3] =5

A gai S axe (e @)

42



5 2023 /50wt

10.
11.

12.
13.
14.

15.

’ I sog
) i
o= Bl Hldea

CRIVERSITY OF AVBAR

sl W19 P alai@Y aglall JLAYW janela Jalxe 1 ackalt 15 Alxal

)l
Assaf Ahmad Aref, The Effect Of Macroeconomic Variables On Jordan's Economic
Growth, European Journal Of Social Sciences, Issn 1450-2267 Vol. 42 No 1 March,
2014.
Battal, Ahmad, (2020) Ardl Cointegration Test In Eviews,
Researchgate,D0i:10.13140/Rg.2.2.18782.66882
Belloumi Mounire, (2014)< The Relationship Between Trade, Fdi And Economic
Growth In Tunisia: An Application Of The Autoregressive Distributed Lag Model ,
Faculty Of Economic And Management Of Sousse Iss (2),Pp 269-287
Bick, Alexander ,(2003), Threshold Effects Of Inflation On Economic Growth In
Developing Countries, Department Of Economics, Goethe University Frankfurt
,Working Paper, Companies, Inc., New York, Usa.
Chowdhury, Yeaseen , Md Hamid And Rowshonara Akhi, Impact Of Macroeconomic
Variables On Economic Growth: Bangladesh Perspective, Information Management
And Computer Science (Imcs)2(2) 2019.
Chughtai Muhammad Wagas, Muhammad Wagas Malik And Rashid Aftab, Impact Of
Major Economic Variables On Economic Growth Of Pakistan, Acta Universitatis
Danubius, Vol 11, No 2, 2015.
Dizaji, Sajjad Faraji, (2012) Exports Government Size And Economic Growth
(Evidence From Iran As A Developing Oil-Export Based Economy), International
Institute Of Social Studies, Working Paper, N0.535
Elijah Udooh And Udoma Afangideh, (2015) Fiscal Decentralization, Economic
Growth And Human Resource Development In Nigeria: Autoregressive Distributed Lag
(Ardl) Approach Vol. 06, Iss. 1, Pp. 69-93
Evans & Samuel Antwi, The Impact of Macroeconomic Variables on Gross Domestic
Product Agalega Empirical Evidence from Ghana, International Business Research,
Vol. 6, No. 5, 2013
Guijarati, D., N, (2003), Basic Econometrics, The Mcgraw-Hill
Hanuda, Sulkova, Gazda And Horvath, (2013), Ardl Investment Model Of Tunisia,
Theoretical And Applied Economics, No.2(579)
Kryezin Alush, The Impact Of Macroeconomic Factors In Economic Growth, European
Scientific Journal, Issn 1857-7881 Vol. 12 No 7 March, 2016.
Lynet Musisi Kyalo, Effect Of Selected Macroeconomic Variables On The Economic
Growth In Kenya, Published Master's Thesis, University Of Nairobi, 2020
Maddala, G. S. And Lahiri, Kajal, (2009), Introduction To Econometrics, Fourth
Edition, John Wiley And Sons Ltd, England.
Majid , Shabri Abd , 2008 , Dose Financial Development Matter For Economic Growth
In Malaysia An Ardl Bound Testing Approach , Journal Of Economic Cooperation ,
Vol 29, No.1, 61-82

43



5 2023 /50wt

16.

17.

18.

19.

20.

21.

- I o
o) m
. 2Ll el

CRIVERSITY OF AVBAR

sl W19 P alai@Y aglall JLAYW janela Jalxe 1 ackalt 15 Alxal

Moawad Rania Ramadan, (2019),Financial Development And Economic Growth :
Ardl Model, Internation Multilingual Journal Of Science 4(7)Pp.625-632
Noreen, Shama Amara Azeem, Iqgra Iftikhar And Sadia Shahbaz, Effect Of
Macroeconomic Variables On The Economic Growth Of Pakistan, International Journal
Of Advance Study And Research Work (2581-5997)/ Volume 1/Issue 6/September
2018.
Okoro A.S (2013) Government Spending And Economic Growth In Nigeria (1980 -
2011), International Research Journal(Usa), Issn 0975-5853
Pesaran, Shin And Smith, (2001), Bounds Testing Approaches To The Analysis Of
Level Relationships,Journal Of Applied Econometrics ,Pp. 289-326
Pollin, Robert & Zhu, Andong ,(2005), Inflation And Economic Growth: A Cross-
Country Non-Linear Analysis, Department Of Economics And Political Economy
Research Institute (Peri) University Of Massachusetts, Working Paper Series, No: 109
Word Bank, Global Development Finannce, 2021, Data And Statitics, World Bank
Indicators, Washington D.C,S.A

5y piia ol )5S0 Aa gyl el Aalgall Jla 8 i) Al Bullad aii (2019) cdene a5 staal) .22

il daals o ladll 4K

saall 8 jall S8 Ay b ool sl e s (2020)¢ e (sse 5 e Gua Gen .23

«(2002-1970) i 3al Alls dplai®y) daill e o i 5 Sradll sal ¢ (2001) (s ¢ e 24

) Aaala el agle 5 BalaBY) o glall AT G5y gikia iuale Alba

i al U aaal) ¢ cApludl) o glell ol g dlae <1970 — 2015 (galiaid)

2011 =1991 52all 3l slaidy) 3 oobai®¥) saill e i jolall i ((2015) ¢ lia S .26

c o) el 23al claalal AalaiBY] o slall olaa S Alas

44



