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Abstract

The increase in commodity imports and services is one of the problems that
the Iragi economy suffers from in the last decade of the last century and still is because
it was accompanied with the increase in the total population and thus an increase in
imports if we know that local production is suffering from a major crisis and is almost
non-existent or almost non-existent except for some basic commodities Exporting
abroad, especially crude oil, due to structural political and economic problems that the
Iragi economy suffers from. This feature has become in recent years one of the most
important features that characterize it, It refers to the fluctuation of its financial
revenues according to fluctuations in global oil prices, to be reflected in its financial
ability of foreign currencies allocated for spending, including imports, to meet the
increasing demand for imported goods by th e population, and here it is clear,
especially after 2003 as a result of the new political conditions, the most important of
which is trade openness. Predicting the population increase and imports and its
reflection on the future plans of the state using the Box-Jenkins methodology) and for
the period (1990-2021) in Irag and assisting in drawing up its international e conomic
policy. between them .
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Date: 12/21/22 Time: 18:07
Sample: 1990 2021
Included observations: 32

Autocorrelation  Partial Correlation

AC PAC OQ-Stat

Prob

"IN

[ .

OO~ @ N & W N -

-0.022
-0.075
0.125
0.172
0.217

0.905
0.809
0.712
0615
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0426
0.335
0.250
017
0.100
0.036

0.905
-0.055
-0.056
-0.057
-0.056
-0.052
-0.047
-0.039
-0.032
-0.027
-0.028
-0.032
-0.039
-0.046
-0.052
-0.055

28.736
52.457
71481
86.197
97.071
104.65
109.53
112.36
11375
11424
1431
11433
114.66
115.60
117.50
120.71

0.000

POPULATION

0.000 45,000,000

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0,000 2520000
0.000

0.000 20,000,000 -
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i gl I (g ghaall die 3 e e Aull) o) gl CalS g dulull 4y ) gl LS sa 5 uNit root JwiN7.3
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Null Hypothesis: POPULATION has a unit root

Exogenous: Constant, Linear Trend

Lag Length: 7 (Automatic- based on SIC, maxiag=7)

Exogenous: Constant, Linear Trend

Null Hypothesis: DIPOPULATION) has a unit root

Lag Length: 6 (Automatic - based on SIC, maxlag=7)

t-Stafistic ~ Prob.* t-Satistic ~ Prob.*

Augmented Dickey-Fuller test staistic 1.850035  1.0000 | Augmented Dickey-Fuller fest statistic -4.495519  0.0080
Test critical values: 1% level -4,394309 Test critical values: 1% level -4.394309
5% level -3.612199 5% level -3612199
10% level -3.243079 10% level -3.243079

*MacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(POPULATION)
WMethod: Least Squares

Date: 12/21/22 Time: 18:12

Sample (adjusted). 1998 2021

Included observations: 24 after adjustments

*acKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Variable: D(POPULATION 2)
Method: Least Squares

Date: 12121/22 Time: 18:12

Sample (adjusted): 1998 2021

Included observations: 24 after adjustments

DLERYI 138 ehal vie Y ) 8 6 8 3 gas JAla (p,q ) O e SEL ALY Correlogram JLEsb asdi 7.4
-1 Gl 5 ) Uzs@uuxmasmﬁm sac A 3 58 e L) Jaadl J Y1 3l e AL
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Date: 12/21/22 Time: 18:16
Sample: 1990 2021
Included observations: 31

Autocorrelation  Partial Correlation AC PAC 0Q-Stat Prob

e POPULATION

=
g

0902 0902 27.758 0.000

0.716 -0.528 45838 0.000 45.000.000
0487 -0.180 54488 0.000 050000
0.265 0.025 57.153 0.000 4% 1 z
0.091 0.089 57.481 0.000 /
-0.016 0.072 57.492 0.000 35.000.000+ b

-0.064 -0.018 57.665 0.000 7

-0.075 -0.070 57.914 0.000 30.000,000+ =
-0.071 -0.055 58149 0.000

10 -0.066 0.003 58.360 0.000 25.000,000+
11 -0.060 0044 58544 0.000

12 -0.050 0.043 58.681 0.000 20,000,000
13 -0.038 -0.016 58.762 0.000

14 -0.027 -0.061 58.807 0.000 15.900.000 4\~ T T T T T T T T T TI T T T T T T
15 -0.031 -0.095 58.867 0.000 90 92 94 96 98 00 02 04 06 08 10 12 14 16 18 20

16 -0.061 -0.128 59.118 0.000

CO ~ O N & W N -

______TTTT_TDUHU

“w

£

[
1
1
|
|
1
1
[
1
1
|
1
1
1
1

C.JLA.'\” ‘;La 2x i o Al Huleall (38 5 Canlial) CJ}AJ\ BEESP C.JLAJ 4 oLial o i g G.JLA..!BJQ olial 7.5
_obj\(z)d‘jéﬂ\a@ayusj.k‘gﬂh@y\-g—gﬁ

Jia) 3 gadll JLIAY Lesdiiocal) ol JLIAY) g unllall (2) Jgda

the test ARIMA(1,1,1) |ARIMA(1,1,2)[ARIMA(1,1,3) (ARIMA(1,1,4)
Prob AR(1) 0 0 0 0.2368
Prob MA(1) 0.0001
Prob MA(2)
Prob MA(3)
Prob MA(4) 0.9995
R-squared 0.962517 0.949404 0.912345 0.912971
Log likelihood -378.6728 -384.2832 -393.9892 -392.9128
Akaike info criterion 24 68857 25.05053 2567672 2560728
Schwarz criterion 24 8736 25.23556 2586175 25.79231
Hannan-Quinn criter | 2474889 25.11085 25.73704 25.66759

EViews 9 el s i Jle Aeie Y (il slael (e 52l

58 73 gad Juadl ) z3laill aaeal s Prob AR L) o aad ol jLaayl 45 )le a5 (2 ) Jsds B A (o
, Prob MA (1) < Ja) o & da il #3laill (e fad JB e Cni i€ (0) @l ARIMA(L,1,1)
(1) %d Ja e ARIMA (1,1,1) % z3 55 Juil W s Prob MA(4) , Prob MA(3) , Prob MA (2)
) dadllly 4l dad e, s R-squared Wil o) cps (B, 4l J81 a5 (10.0001 ) AW Prob MA
& (- 378.6728 ) i dad Jumili |og likelihood Jlasl i ARIMA (1,1,1) z3sei 4 (0.962517
5(24.68857 ) «liad Ji Akaike info criterion S WAYN 4G (e sadny | ARIMA (1,1,1) zis
( 24.74889 ) Hannan-Quinn criter Jisls (24.8736)  44ad B8y Schwarz criterion sl
LAY SO ikl anii s ARIMA (1,1,1) Juad¥) g saill i ailill o <l jLady) ol caus g,
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-: sk WS the unit circle

Date: 12/21/22 Time: 19:30

Sample: 1990 2021

Included observations: 31
Q-statistic probabilities adjusted for 2ARMAterms

Autocorrelation

Partial Correlation

AC

PAC Q-Stat Prob

| |-
]
I

allnz

=1

|

m

O~ DM & W -

w

10
"
12
13
14
15
16

0.661

0661 14.909

0.433 -0.008 21.520

-0.116
-0.371
-0.642
-0.519
-0.388
-0.070

0.080
0.210
0177
0.148
0.060
0.018
0.022
0.008

-0.709 22008 0.000
-0.097 27224 0.000
-0.073 43444 0.000

0.106 54481 0.000

-0.016 60.889 0.000
-0.156 61.106 0.000
-0.205 61.400 0.000
-0.193 63541 0.000

0.059 65.146 0.000
0.097 66292 0.000
0.017 66.499 0.000

-0.152 66.518 0.000

0.016 66549 0.000

-0.095 66.552 0.000

© AR roots
* MA roots
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Q-statistic bl ¢l b a5t Jia¥) 73 5aill jlis) 22y 7.6

Inverse Roots of AR/MA Polynomial(s)

0.5+

0.0+

15

10 05 00 05 1.0 15

cBas gl s i Jaly ikl #55 the unit circle s 4dbasy) julaall Glas Q-statistic Jlisl o) W~y

}.\.\ﬂ\ :\LJA\&\U@M@H\J

2030 s s Sl ALl il gian 7 33 5l wanrs L) J g sl 31pll sl a5l 7.7
(2030 — 2022) 33all (3l & GlSadly 3530 (3) Jg>

g il ol AN Glsd) e au
42163628.29 2022
43132705.66 2023
44087553.09 2024
45029078.69 2025
45958132.59 2026
46875510.67 2027
47781958.04 2028
48678172.24 2029
49564806.31 2030
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| SFARUIL I (0BT L SPURU LS USRSV UL VBRI UL,

1990

1995 2000

2005

2010 2015 2020 2025 2030

w POPULATION === FOQRECAST

) i) Ao LSS mils 8

O W iy EViews 9 gl cla jae J3A e Alulull JLaa¥) 13 ¢l jal 2ie Correlogram Jlial 8.1
- Julls s 48l b s~ & a partial Correlation_lis) s Autocorrelation i)

Date: 1221122 Time: 12:36
Sample: 1990 2021
Included obsemvations: 32
Autocorrelafion ~ Partial Comelaion ~ AC PAC  Q-Stat Prob IMPORTED
BE+10
| | 1| 1 0917 0917 29508 0,000
| (— g 2 0810 -0.190 53331 0000  7g10-
(| g 3 0604 -0.108 71.380 0,000
| (= 4 0622 0241 86400 0,000  BE¥10-
| = g 5 0547 -0.149 98.458 0,000
. (= 6 0460 -0.168 107.31 0000  SE+10-
| [ 7 0358 -0.033 11287 0,000
=T g 8 0249 0125 11568 0000 B
Cm L 9 0168 0087 11700 0000 ..o |
o 1g 1 |10 0086 -0.138 117.37 0.000
] gl 11 0012 -0067 117.38 0000  o,qq.
tgo Lo 1240071 -0024 117,65 0,000
[ Cl o |13-0.137 40002 11873 0000 4o
= 1go |14 -0.206 -0.139 12130 0,000
ID' Icl 15'0269‘0071125340000 OE‘DO B Baa | v U | el s B B U 5 Do el O o s U W el e B Wt v e el o i s U | e N i
= g 16 -0.336 -0074 13357 0,000 90 92 94 9 95 00 02 04 06 03 10 12 14 16 18 20

G ) Gl (g gnall ie 5 jiise e Al () il l€ p Aududl 450 &l LRI s 5 unit root Jlsal 8.2
=1 S 5 Y LAl die il 28 g Alualaal) 4 ) il Glanal J Y1 3l 32l
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Null Hypothesis: IMPORTED has a unit root
Exogenous: Constant, Linear Trend
L.ag Length: 0 (Automatic - based on SIC, maxlag=7)
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Null Hypothesis: D(IMPORTED) has a unit root
Exogenous; Constant, Linear Trend
Lag Length: 0 (Automatic - based on 8IC, maxlag=7)

I-Slatistic ~~ Prob.* I-Slatistic ~ Prob.*

Augmented Dickey-Fuller test stafistic -3.016693  0.1439 JAugmented Dickey-Fuller test statistic -5.267030  0.0010
Test critical values: 1% lavel -4.284580 Test criical values: 1% level -4,296729
5% level -3.562882 5% level -3.568379
10% level -3.215267 10% level 3218382

*IacKinnon (1996) one-sided p-values.

ugmented Dickey-Fuller Test Equation
Dependent Variable: D(IMPORTED)
Iethod: Least Squares

Date: 12120122 Time: 07:40

Sample (adjusted): 1991 2021

Included obsemvations: 31 after adjustments

*IacKinnon (1996) one-sided p-values.

Augmented Dickey-Fuller Test Equation
Dependent Varlable: DIMPORTED,2)
lethod: Least Squares

Date: 12/20/22 Time: 07.42

Sample (adjusted): 1992 2021

Ilncluded observations: 30 after adjustments

SR 13 o) jal aie Yo A8l o yid 3 gan ds\a( p,q) o wﬁmeorrelogram Dlidbiags 8.3
-1 S 5 A8 3 58 e L) Laadl J Y G dl) die Alulull

Date: 12/20/22 Time: 09:40
Sample: 1990 2021
Included observations: 31

Autocorrelation  Partial Correlation AC  PAC Q-Stat Prob

] 1 0048 0.048
2 -0.180 -0.182
3 -0.256 -0.246
4 0090 0.082
0.129 0.042
-0.088 -0.143
-0.027 0.056
-0.231 -0.259
9 0095 0.058
10 0.065 0.009
11 0.089 0.000
12 -0.200 -0.164
13 0.048 0.155
14 0.180 0.076
15 0.084 0.039
16 -0.164 -0.149

0.0780
12154
36172
3.9266
45769
48973
49273
7.2931
7.7093
79151
8.3236
10.470
10.602
12.547
12.996
14.833

0.780
0.545
0.306
0.416
0470
0.667
0.669
0505
0.564
0.637
0.684
0575
0.644
0.562
0.603
0537

IMPORTED
8E+10

m
O

=

TE+10

BE+10

O

SE+10

0~ o,

4E+10
3E+10-
O 26410

1E4104

=r

\

IsisdulElalslnlnlninlnipieinlnlvbalyl

0E=00 -
90 % 9% % 9 00 02 04 05 08 10

1 |
| |
1 |
1 |
1 |
1 |
1 |
1
1o
] |
| |
1 |
1 I
i |
I |
1 |

TTT T T TT T
o 12 14 16 18 20
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JiaY) 3 galll JLOAY Aesdiiocal) i JLIAY) g Gunliall (4) Jsia

the test ARIMA(1,1,1) |ARIMA(1,1,2)|ARIMA(1,1,3) |ARIMA(1,1,4)
Prob AR(1) 0.9375 0.949 0.9251 0.6019
Prob MA(1) 0.9152
Prob MA(2) 0.4234
Prob MA(3) 0.0056
Prob MA(4) 0.1923
R-squared 0.00663 0.044399 0.162682 0.052438
Log likelihood -150.0876 -149 5477 -747 8688 -749 5846
Akaike info criterion 4865081 4861598 48.50766 48.61836
Schwarz criterion 4883584 48.80101 4869269 48.80339
Hannan-Quinn criter | 48.71113 48.67629 48.56798 48.67868

EViews 9 el s i Sle daie YU (il slael (e 52l

A g el dazadl () el aaad s Prob AR Dbia) ¢ aad Sl JLEAY) 45 jlie 2205 (4 ) Jsaa o J3A (e
Prob (1) <itssl g (8 ) s il z 3l (e ded J8l e dai W€ (10.6019 ) Wl s ARIMA(L,1,4)
DM e ARIMA (1,1,3) 58 z35a Jomdl Ul 05 Prob MA(4) , Prob MA(3) , Prob MA (2) , MA
Al dad el jlasls R-squared DLW o) cps (B, dad J8) 25 (10.0056 ) 2&lll Prob MA (3) 4ed
747.8688 ) 4 dad Junild |_og likelihood Jbial Wi, ARIMA (1,1,3) zisel 4 ( 0.162682 ) dalull
48.50766 ) iad B8 Akaike info criterion I LAY A& pagadn; | ARIMA (1,1,3) g3 A ( -
48.56798 ) Hannan-Quinn criter JLials (48.69269) 4ldad B8y Schwarz criterion ksl 5 (
LAY U pilal s ARIMA (1,1,3) Jead) gd sl s il 5 il JLga¥) oda casn s (

b WS the unitcircle s Q-statistic Jlial o) ab a & Jia¥) z3sall L) 2ey 8.5
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Date; 12/21/22 Time: 16:01

Sample: 1990 2030

Included observations: 31

Q-statistic probabilities adjusted for 2 ARIMAterms

Autocorrelation  Partial Correlation AC

PAC

Q-Stat

Prob

0.004
-0.153
0.039
0.141
-0.019
-0.019
0.003
-0.257
0.035
0.045
0.051
-0.145
0013
0.079
0.081
-0.148

0O~ O & W N =

=
B T ey
-~ =S O o

—
o

O

-
[=>]

0.004

-0.153

0.041
0.120

-0.009

0.018

-0.011
-0.284

0.047

-0.031

0.094

-0.078

0.019
0.034
0.084

-0.206

0.0007
0.8291
0.8838
1.6406
1.6548
1.6698
1.6704
46022
4.6601
4.7586
48929
6.0176
6.0270
6.4025
6.8198
8.3132

0.347
0.440
0.647
0.796
0.893
0.596
0.701
0.783
0.844
0.814
0.872
0.894
0.911
0.872

© AR roots
* MA roots
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Inverse Roots of AR/MA Polynomial(s)
15

1.0

0.5+

0.0 ° .

1.5 10 0.5 0.0 05 1.0 15

L Baa gl B il Jaly bl s 85 the unit circle s dibasy) juleall Gilas Q-statistic Jbis) of W ity

~}ﬂ\gﬁj°ﬁy‘&)‘x‘é\uﬁ:‘:‘“tﬁﬂb

2030 Aals el AL il yins 7 el 5l sy Ll s sl 53 il o &1 Als el a5 5l 8.6

@Al N9 (2030 — 2022 ) S2all (3 all B cilasdl) g adedd) cpa bl il 5l (5) Joda

L 52 a3 ) cilardl) g aded) Cpa i) FEW
53678693527 2022
63908105217 2023
65635194298 2024
67428598292 2025
69223489369 2026
71018413794 2027
72813338966 2028
74608264155 2029
76403189344 2030

EViews 9 b cla jas o alaie YU Ghald) dhael (e J saall
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8E+10
7E+10+
B6E+10+
5E+10
4E+10
3E+10+
2E+10 A

1E+10-\

0E+00 rrrrrrrrrrrrryrrrrrrrrrr o rr et
1990 1995 2000 2005 2010 2015 2020 2025 2030

== FORECAST — IMPORTED

(2030 — 2022 ) 33all (5) al) B cilasid) g aduad) (pa €0 piud) g GhSeal) anay 3253 (6 ) 9o

L i) o A clanl] g adeadl (pa il i) g 5l i A ) Jlaa) FEWK
53678693527 42163628.29 2022
63908105217 43132705.66 2023
65635194298 44087553.09 2024
67428598292 45029078.69 2025
69223489369 45958132.59 2026
71018413794 46875510.67 2027
72813338966 47781958.04 2028
74608264155 48678172.24 2029
76403189344 49564806.31 2030

(5)5(3) oalsn e Aaie VL Gialll dae ) (e J gaal)

s (43D 9 5 2l Jia g aliiie JSG ol 3y AplSid) aaay 5l O Jaals (6 ) Jsaadl ¢ sail) dlules A (4
3L L Lalass) ST Kl Jgaa paSe e g Lsin Guia e g € IS8 cala) aiad) sal ) oS3 calal i gl
Gl Al 5 AplaiBY) g lia sV a5 Lialle dadill el L&) 3 gy Akt yndl bl yias) 50 3 ol
Aaila) G Bolailly sl ) ) ) e @lal el Jalall sl s ) sad) sal Laa 5 (Al all 320 314
eadlall L@yl e (b, S
Cilua gill g Cilalisiny) 9
Glaliduy 9.1
el e JS 5 8 patne 33L ) Allay agie IS ((laadldl g aludl ) clal ity ISl sl o paiall S o) -1
Claadll s alid) i gi o Al e Uolaie ) giny 5 eabital) callally aly 5 () as 5 4l dleasally 3aly 31 038 5 e 3l

(Aaildall) Aglalall o yal) s jaall 5 L sSall Cia oS3 Ll () A sSal) e (S 2003 222 wlail) (e el @llia 2D
Ol Sl g A sl a5 gl e e S

Jatanally 31yl Jray Alaall 5 310 Janall 138 e elad) Ul 5 8 jatone 5 A3 sale 30y ) Sl 30l 30 o) — 3
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Ao sis il pall 385 ladV) (8Ll EY) lalae Sl dpe 655 0l Al 5 Judl) 20083 A8 )05 e Y - 2
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Dependent Variable: D(POPULATION)
Method: ARMA K n Likelihood (OPG - BHHH)

Date: 1221722 Time: 1824

Sample: 1991 2021

Included observations: 31

Convergence achieved after 13 iterations

Coefficient covanance computed using outer product of gradients
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C,a).a.h

Dependent Variable: D(POPULATION)

Method: ARMA Maximum Likelihood (OPG - BHHH)

Date: 1272122 Time: 18:29

Sample: 1991 2021

Included observations: 31

Convergence achieved after 13 fterations

Coefficent covanance computed using outer product of gradients

Vanable Coefficient Sta. Error t-Statistic Prod Variable Coefficient Std. Error -Statistic Prob.
Cc 7460918 1782766 4185023 0.0003 Cc 7462924 2032831 3671188 00010
AR(1) 0936185 0066804 1401391 0.0000 AR(1) 0928140  0.084589 1097232  0.0000
MA(1) 0941704 0211272 4457309 0.0001 MA(2) 0951326 0503132 1.890806 0.0694
SIGMASQ 200E+09 572E+08 3.490639 0.0017 SIGMASQ 2 70E+09 1.37E+09 1.968981 00532
R-squared 0.962517 Mean dependent var 7664503 | R-squared 0.949404 Mean dependent var 766459.3
Adjusted R-squared 0958352 S.D. dependent var 2346334 | Adjusted R-squared 0943783 SD. dependent var 2346334
SE. of regression 4788344  Axaike Info criterion 2468857 | SE ofregression 5563204 Axalke info criterion 2505053
Sum squared resid 6.19E+10 Schwarz criterion 2487360 Sum squared resid 8.36E+10 Schwarz criterion 2523556
Log likelihood -3786728 Hannan-Quinn criter 2474889 Log likelihood -3842832 Hannan-Quinn criter 2511085
F-statistic 2311094 Durbin-Watson stat 0581836 F-statistic 168.8811 Durbin-Watson stat 0525648
Prob(F-stafistic) 0.000000 Prod(F-statistic) 0.000000
Dependent Variadle: D(POPULATION) Dependent Variable: D(POPULATION)
Method: ARMA Maximum Likelihood (OPG - BHHH) Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 12/21/22 Time: 18:32 Date: 12/21/22 Time: 18:35
Sample: 1991 2021 Sample: 1991 2021
Included observations: 31 Included observations: 31
Failure to improve objective (non-zero gradients) after 7 iterations Failure to improve objective {(non-zero gradients) after 10 iterations
Coefficient covariance computed using outer product of gradients Coefficient covariance computed using outer product of gradients
v (o Sta. Error t-Statstic Prob Variable Coefficient Std. Error t-Statistic Prob
c 7413214 204278 6 3628973 0.0012 Cc 7630738 73007.90 10.45193 0.0000
AR(1) 0.886367 0.101465 8.735706 0.0000 AR(1) 0.994491 0821989 1.209859 0.2368
MA(3) 1.000000 2441.078 0.000410 0.9997 MA(4) -1.000000 1709858 -0.000585 0.9995
SIGMASQ 4 67E+09 570E+12 0.000819 0.9904 SIGMASQ 4.64E-09 3.96E+12 0.001171 0.9991
R-squared 0.912345 Mean dependentvar 7664593 R-squared 0.912971 Mean dependentvar 7664593
Agjusted R-squared 0902605 $S.D.dependentvar 2346334 Adjusted R-squared 0903302 SD. dependentvar 234633 4
| SE ofregression 7322481 Axalke info criterion 2567672 SE ofregression 7296248 Akaike info criterion 2560728
Sum squared resid 145E+11  Schwarz criterion 2586175 Sum squared resid 144E+11  Schwarz criterion 2579231
Log likelihood -393.9892 Hannan-Quinn criter 2573704 Log likelihood -392.9128 Hannan-Quinn criter 2566759

F-statistic 9367468 Durbin-Watson stat 0.478252 F-statistic 94.41433 Durbdin-Watson stat 0.308119
Prob(F-statistic) 0.000000 Prob(F-statistic) 0.000000

Dependent Variable: D(IMPORTED)

Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 12/20/22 Time: 09:45

Sample: 1991 2021

Included observations: 31

Dependent Varlable: D(IMPORTED)

Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 12/20/22 Time: 09:47

Sample: 19912021

Included observations: 31

Cor e achieved after 13 Convergence achieved after 10 iterations
Coefficient covarlance computed using outer product of gradients Coefficient covariance computed using outer product of gradients
Variable Coefficient  Std Error  t-Statistic  Prob. Variable Coefficient  Std. Eror  t-Stalistic Prob.
C 1.32E+09 1.65E+09 0796732 0.4326 C 1.61E+09 1.18E+09 1.363329 0.1840
AR(1) -0.232754 2939774 -0079174  0.9375 AR(1) -0.0123680 0211803 -0.064586  0.9490
MA(1) 0.314896 2929152 0.107504 0.9152 MA(2) -0.250519 0308204 -0.812835 04234
SIGMASQ 6.08E+10  156E+19 30902723  0.0006 SIGMASQ 585E+10  1.67E+19 3510986  0.0016
R-squared 0.006630 Mean dependentvar 133E+09 JR-squared 0.044399 Mean dependentvar 1.33E+09
Adjusted R-squared -0.103744 S.D. dependentvar 7.95E+09 JAdjusted R-squared -0.061778 S.D. dependentvar 7.95E+09
S.E. of regression 8.36E+09 Axalke Info criterion 4865081 [ISE. of regression 8.20E+09 Akaike info criterion 4861598
Sum squared resid 1.89E+21 Schwarz criterion 4883584 QJSum squared resid 1.81E+21 Schwarz criterion 48.80101
Log likelihood -750,0876 Hannan-Quinn criter. 4871113 |l og likelihood -749.5477 Hannan-Quinn criter. 48.67629"
F-statistic 0.060072 Durbin-Watson stat 1.936850 |JF-statistic 0.418158 Durbin-Watson stat 1.869677
Prob(F-statistic) 0.980303 Prob(F-statistic) 0.741401
ependent Variable: D(IMPORTED) Dependent Variable: D(IMPORTED)
ethod: ARMA Maximum Likelihood (OPG - BHHH) Method: ARMA Maximum Likelihood (OPG - BHHH)
ate: 12/20/22 Time: 09:49 Date: 12/20/22 Time: 09:50
ample: 1991 2021 Sample: 1991 2021
ncluded observations: 31 Included observations: 31
IConvergence achieved after 28 iterations Convergence achieved after 42 iterations
ICoefficient covariance computed using outer product of gradients Coefficient covarlance computed using outer product of gradients
Variable Coefficient  Std. Error t-Statistic Prob. Variable Coefficient  Std.Eror  t-Statistic Prob.
C 1.79E+09 8,55E+08 2.098795 0.0453 Cc 1.14E+09 219E+09 0.520338 0.6071
AR(1) 0022425 0236446  0.094840  0.9251 AR(1) 0122325 0231745 0527844 06019
MA(3) -0501157  0.166350 -3.012668  0.0054 MA(4) 0326318 0244045 1337122  0.1923
SIGMASQ 513E+19  129E+10 3968245 0.0009 . SIGMASQ 580E+19  148E+19 3927157  0.0005
R-squared 0.162682 Mean dependentvar 1.336+09 1 R-squared 0.052438 Mean dependentvar 1.33E+09
Adjusted R-squared 0.069647 S.D. dependentvar 7.95E+09 1 Adjusted R-squared -0.052846 S.D. dependentvar 7.95E+09
S.E. of regression 7.67E+09 Akaike info criterion 4850760 i SE. ofregression 8.16E+09 Akaike info criterion 4861836
Sum squared resid 1.59E+21 Schwarz criterion 4869269 1 Sum squared resid 1.80E+21 Schwarz criterion 48.80339
Log likelihood -747.8688 Hannan-Quinn criter. 4856799 1 Log likelihood -749.5846 Hannan-Quinn criter. 4867868
F-statistic 1.748608 Durbin-Watson stat 1.875877 ' F-statistic 0.498063 Durbin-Watson stat 1886726
Prob(F-statistic) 0.180797 Prob(F-statistic) 0.686729
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