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Abstract 

The aim of the research is to measure the effectiveness of the customs tax in the trade 

balance in Iraq using methodology Autoregressive Distributed Lag Model (ARDL), Among 

the most important conclusions reached by the research: The absence of customs protection 

in Iraq due to the "Iraq Reconstruction Tax" law The absence of customs protection in Iraq 

due to the "Iraq Reconstruction Tax" law, which used to collect only 5% of all goods 

imported into Iraq. Contributed to producing negative results on the trade balance that led 

to a deficit in his accounts, and it showed The results of the unit root tests for the variables 

the research that the variables for the time series are stable at The first differences, by using 

unit root tests according to the Dickey Fuller Augmented tests and the Phillips-Perron test 

which indicates that these chains are integrated. from first class [I~(1)]. The results of the 

standard model (ARDL) proved that there is a common complementarity relationship and a 

long-term balance between the variables And the existence of a positive relationship 

between customs revenues and the trade balance during the period 2004-2018, And that any 

                                                 
 اٌجحش ِسزً ِٓ سسبٌخ ِبعسز١ش . -1
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increase in customs revenues by (1%) leads to an increase in the balance of trade balance 

by (26.68%), These results confirm the positive and effective effect of customs taxes and 

their role in reducing imports to record cash surpluses in the trade balance. 

Key Words: Customs Revenue, Trade Balance, ARDL, Customs Burden Index, Customs 

Wall Index. 
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 اٌسٕٛاد

 اٌىّشوٟالا٠شاد 

 )ثب١ٌٍّْٛ د٠ٕبس(

(1) 

 ِعذي إٌّٛ اٌسٕٛٞ %

 

(2) 

2004 81020 --- 

2005 118176 45.86 

2006 219032 85.34 

2007 229076 4.59 

2008 376539 64.37 

2009 590688 56.87 

2010 507341 (14.11) 

2011 436714 (13.92) 

2012 517867 18.58 

2013 596643 15.21 

2014 514636 (13.74) 

2015 416358 (19.10) 

2016 647482 55.51 

2017 1236357 90.95 

2018 1691731 36.83 

 % ِعذي إٌّٛ اٌسٕٛٞ اٌّشوت

%11.71 

 اٌّصذس : اٌغذٚي ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ :

 . 2018 – 2004( عّٙٛس٠خ اٌعشاق , ٚصاسح اٌّب١ٌخ , ا١ٌٙئخ اٌعبِخ ٌٍىّبسن ٌٍّذح 1عّٛد ) -

 ( اسزخشط ِٓ لجً اٌجبحش .2عّٛد ) -
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( ٚثعذ رح٠ٍٛٙب إٌٝ اٌص١غخ =yرُ اسزخشاط ِعذي إٌّٛ اٌّشوت ِٓ خلاي اٌص١غخ الاس١خ الار١خ: ) -

( ِعذي إٌّٛ r( اٌّزغ١ش اٌزٞ ٠شاد حسبة ّٖٔٛ اٌّشوت , )y, ح١ش أْ ) Ln(y)=Ln(A)+r.tاٌخط١خ 

 ( اٌحذ اٌضبثذ.A) , ((Time trendارغبٖ عبَ ) ( ِزغ١ش اٌضِٓ )عٍٝ شىtًاٌسٕٛٞ , )

اٌسٕخ اٌسبثمخ/ اٌسٕخ اٌسبثمخ *  –رُ اسزخشاط ِعذي إٌّٛ اٌسٕٛٞ % ِٓ خلاي اٌص١غخ الار١خ : )اٌسٕخ اٌحب١ٌخ  -

100.) 

 الاسلبَ ث١ٓ لٛس١ٓ إشبسح سبٌجخ . -

 2018-2004( رطٛس إ٠شاداد اٌعشائت اٌىّشو١خ فٟ اٌعشاق ٌٍّذح 1اٌشىً )

 (1اٌّصذس : ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ ث١بٔبد عذٚي )

 

 2018 – 2004( ِؤشش اٌعتء اٌىّشوٟ فٟ الالزصبد اٌعشالٟ ٌٍّذح 2عذٚي )

 اٌعتء اٌىّشوٟ %إٌبرظ اٌّحٍٟ الإعّبٌٟ  الا٠شاد اٌىّشوٟ اٌسٕٛاد
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 )ثب١ٌٍّْٛ د٠ٕبس(

 

(1) 

 ثبلأسعبس اٌغبس٠خ

 (ثب١ٌٍّْٛ د٠ٕبس)

(2) 

(1 / 2) % 

 

(3) 

2004 81020 53235358.7 0.15 

2005 118176 73533598.6 0.16 

2006 219032 95587954.8 0.23 

2007 229076 111455813.4 0.21 

2008 376539 157026061.6 0.24 

2009 590688 130643200.4 0.45 

2010 507341 162064565.5 0.31 

2011 436714 217327107.4 0.20 

2012 517867 254225490.7 0.20 

2013 596643 273587529.2 0.22 

2014 514636 266332655.1 0.19 

2015 416358 194680971.8 0.21 

2016 647482 196924141.7 0.33 

2017 1236357 225722375.5 0.55 

2018 1691731 251064479.9 0.67 

 اٌّصذس : اٌغذٚي ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ :

 . 2018 – 2004( عّٙٛس٠خ اٌعشاق , ٚصاسح اٌّب١ٌخ , ا١ٌٙئخ اٌعبِخ ٌٍىّبسن ٌٍّذح 1عّٛد ) -

( عّٙٛس٠خ اٌعشاق , ٚصاسح اٌزخط١ط , اٌغٙبص اٌّشوضٞ ٌلإحصبء , ِذ٠ش٠خ اٌحسبثبد اٌم١ِٛخ , 2عّٛد ) -

 . 2018 – 2004إٌششاد الاحصبئ١خ ٌٍسٕٛاد 

 ( أسزخشط ِٓ لجً اٌجبحش .3عّٛد ) -

 
 2018-2004( ِؤشش اٌعتء اٌىّشوٟ فٟ الالزصبد اٌعشالٟ ٌٍّذح 2اٌشىً )

 .(2ٚي )اٌّصذس : ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ ث١بٔبد عذ
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 اٌسٕٛاد

 الا٠شاد اٌىّشوٟ

 )ثب١ٌٍّْٛ د٠ٕبس(

(1) 

 الاسز١شاداد اٌغزائ١خ

 )ثب١ٌٍّْٛ د٠ٕبس(

(2) 

 اٌغذاس اٌىّشوٟ

(1/2)% 

(3) 

2004 81020 1075220 7.5 

2005 118176 1185483 10.0 

2006 219032 1050372 20.9 

2007 229076 1371715 16.7 

2008 376539 2286981 16.5 

2009 590688 2428920 24.3 

2010 507341 2774070 18.3 

2011 436714 3019770 14.5 

2012 517867 3539976 14.6 

2013 596643 3702050 16.1 

2014 514636 3411936 15.1 

2015 416358 2509710 16.6 

2016 647482 2197930 29.5 

2017 1236357 2433550 50.8 

2018 1691731 2939300 57.6 

 اٌّصذس : اٌغذٚي ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ :

 ( .2018 – 2004( عّٙٛس٠خ اٌعشاق , ٚصاسح اٌّب١ٌخ , ا١ٌٙئخ اٌعبِخ ٌٍىّبسن ٌٍّذح )1عّٛد ) -

-2004( اٌجٕه اٌّشوضٞ اٌعشالٟ , دائشح الاحصبء ٚالاثحبس , إٌششح الاحصبئ١خ اٌس٠ٕٛخ ٌٍّذح 2عّٛد ) -

2018. 

 اٌجبحش .( اسزخشط ِٓ لجً 3عّٛد) -
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 2018-2004( رطٛس ٔسجخ اٌغذاس اٌىّشوٟ ٌٍسٍع اٌغزائ١خ فٟ الالزصبد اٌعشالٟ ٌٍّذح 3اٌشىً )

 (3)اٌّصذس : ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ ث١بٔبد عذٚي 

 

25877930

30951806
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 اٌسٕٛاد

 اٌصبدساد

 )ثب١ٌٍّْٛ د٠ٕبس(

(1) 

 الاسز١شاداد

 )ثب١ٌٍّْٛ د٠ٕبس(

(2) 

 ا١ٌّضاْ اٌزغبسٞ

 )ثب١ٌٍّْٛ د٠ٕبس(

(3) 

2004 25877930 30951806 (5073876) 

2005 34810893 34568508 242385 

2006 44786043 32287203 12498840 

2007 49681685 24542780 25138905 

2008 76025118 41769316 34255802 

2009 46133100 48569040 )2435940) 

2010 60563880 51380550 9183330 

2011 93226770 55929510 37297260 

2012 109847694 68800996 41046698 

2013 104669488 69200934 35468554 

2014 101418372 69619176 31799196 

2015 61080320 57131900 3948420 

2016 49144620 40707520 8437100 

2017 68495210 46131540 22363670 

2018 103839400 54425840 49413560 

 اٌّصذس : ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ :

 . 2018-2004( اٌجٕه اٌّشوضٞ اٌعشالٟ , اٌّٛلع الاحصبئٟ , رمبس٠ش اٌزغبسح اٌخبسع١خ ٌٍّذح 2ٚ  1عّٛد ) 

 . ( اسزخشط ِٓ لجً اٌجبحش3عّٛد ) 

 الأسلبَ ث١ٓ لٛس١ٓ رعٕٟ إشبسح سبٌجخ 
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 . 2018-2004( رطٛس حص١ٍخ ا١ٌّضاْ اٌزغبسٞ فٟ اٌعشاق ٌٍّذح 4اٌشىً )

 ( .4اٌّصذس : ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ ث١بٔبد عذٚي )

 (ARDL)

Autoregressive Distributed Lag Model

LX 

Y 

E (Yt) =   ……… (3-1) 
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Var (Yt) = E (Yt - )
2
 =   ……… (3-2) 

(t+k( ٚ )t)

(3- 3)......... Cov (   ) = E =  

Dickey fuller (DF)

= +  ……… (3-4) 

0 H

1 H

(ADF)  Augmented Dickey Fuller
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ADF

OLSADF

+    …………. (3-7) Δ Yt = a0 + a1 Yt-1 + a2 t + Δ

YtΔ Y ΔY

t

Phillips - Perron (P-P)

ADF

∆Yt = a0 + a1 Yt-1 + a2t +

Autoregressive Distributed lag Model (ARDL) 

(ARDL)

Pesaran et al 2001

(ARDL)

(ARDL)

II

I

(ARDL)
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(SC)

 (ARDL)

(OLS)

 (ARDL)

(Bound Test)

 

Δرّضً اٌفشق الأٚي : 

c  ,  ِعٍّبد الأّٛرط اٌط٠ًٛ الأعً : اٌحذ اٌضبثذ : 

n,m رّضً اٌحذٚد اٌع١ٍب ٌفزشاد اٌزخٍف اٌضِٕٟ ٌٍّزغ١ش اٌزبثع ٚاٌّزغ١شاد اٌّسزمٍخ : 

,  a1 … a2 i

 

(ARDL)

 (LM) The Lagrange Multiplier

 ARCH))

 Jarque–Bera) 

(ARDL)

(ADF)(P-P)
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 ( ٔزبئظ اخزجبساد عزس اٌٛحذح ٌٍّزغ١شاد ل١ذ اٌجحش عٕذ اٌّسزٜٛ الأص5ٍٟعذٚي )

 فٌٍٛش اٌّطٛس -٠ىٟاخزجبس د

Without Constant & Trend With Constant & Trend With Constant  

 Prob t-Statisti  Prob t-Statisti  Prob t-Statisti Variable 

n0 0.9793 1.7948 n0 0.569 -2.0033 n0 0.9855 0.5623 LX 

n0 0.4475 -0.6028 n0 0.4620 -2.2191 n0 0.2906 -1.9886 Y4 

 ث١شْٚ -اخزجبس ف١ٍ١جس

n0 0.9906 2.1464 n0 0.9606 -0.7331 n0 0.9984 1.3742 LX 

n0 0.3923 -0.7284 n0 0.4116 -2.3184 n0 0.2605 -2.0620 Y4 

 ( .Eviews9اٌّصذس: ِب إعذاد اٌجبحش ثبلاعزّبد عٍٝ ِخشعبد اٌجشٔبِظ الاحصبئٟ )

(At 

Level)

 ( ٔزبئظ اخزجبساد عزس اٌٛحذح ٌٍّزغ١شاد ل١ذ اٌجحش عٕذ اٌفشق الأٚي6عذٚي )

 فٌٍٛش اٌّطٛس -اخزجبس د٠ىٟ

Without Constant & Trend With Constant & Trend With Constant  

 Prob t-Statisti  Prob t-Statisti  Prob t-Statisti Variable 

** 0.0121 -2.5832 * 0.0805 -3.3558 ** 0.0336 -3.1763 LX 

*** 0.0000 -5.1962 *** 0.0015 -5.1227 *** 0.0002 -5.2244 Y4 

 ث١شْٚ -اخزجبس ف١ٍ١جس

*** 0.0000 -5.3476 *** 0.0001 -6.3268 *** 0.0000 -5.9138 LX 

*** 0.0000 -5.1962 *** 0.0015 -5.1230 *** 0.0002 -5.2245 Y4 

 ( .Eviews9اٌّصذس: ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ ِخشعبد اٌجشٔبِظ الاحصبئٟ )

 

(ADF)(P-P) 

 (ARDL)

(ARDL)(X)(4Y)

 ( ٌلإ٠شاداد اٌىّشو١خ ٚا١ٌّضاْ اٌزغبسARDLٞ( ٔزبئظ اٌزمذ٠ش الأٌٟٚ ٚفك ّٔٛرط )7عذٚي )
Variable Coefficient Std. Error t-Statistic Prob.* 

Y4(-1) 1.34157 0.204319 6.566058 0.0000 

Y4(-2) -1.00476 0.34339 -2.926002 0.0087 

Y4(-3) 0.49843 0.340881 1.462181 0.1600 

Y4(-4) -0.375956 0.190197 -1.976666 0.0628 

X -22.53944 15.92547 -1.415308 0.1732 

X(-1) 36.96622 19.34577 1.910817 0.0712 

C 5664710.292 3395200.554 1.668446 0.1116 

 

R-squared 0.863559 Mean dependent var 23724261 

Adjusted R-squared 0.820472 S.D. dependent var 16286477 

S.E. of regression 6900698.268 Akaike info criterion 34.55695 

Sum squared resid 9.0477309 Schwarz criterion 34.89567 

Log likelihood -442.2403 Hannan-Quinn criter. 34.65449 

F-statistic 20.04236 Durbin-Watson stat 1.996112 
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Prob(F-statistic) 0.0000  

 . (Eviews 9اٌّصذس: ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ ِخشعبد اٌجشٔبِظ الإحصبئٟ )

(F-statistic)

(ARDL)

(HQ , BIC , AIC)

 

 

 

 

 

 

 

 

 

 ( ١ٌٍّضاْ اٌزغبسAICٞ( ٔزبئظ فزشاد الإثطبء اٌّضٍٝ حست طش٠مخ )5اٌشىً )
 

 

 

 

 

 

 . (Eviews 9اٌّصذس: ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ ِخشعبد اٌجشٔبِظ الإحصبئٟ )

(Bound test) 

F

F

 ( ١ٌٍّضاْ اٌزغبسARDLٞ( ٔزبئظ اخزجبس اٌحذٚد ٌّٕٛرط )8اٌغذٚي )

K Value Test Statistic 

1 8.400207 F-statistic 

Critical Value Bounds 

I1 Bound I0 Bound Significance 

4.78 4.04 10% 

5.73 4.94 5% 

6.68 5.77 2.50% 

7.84 6.84 1% 

 ( .Eviews9اٌّصذس: ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ ِخشعبد اٌجشٔبِظ الاحصبئٟ )

F  ٠ٚلاحظ ِٓ خلاي اٌغذٚي

فش٠خاٌفشظ١خ اٌص

34.4
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 ( ٔزبئظ رمذ٠ش ِعٍّبد الأعً اٌط٠ًٛ ٚاٌمص١ش ِٚعٍّخ رصح١ح اٌخطأ ١ٌٍّضاْ اٌزغبس9ٞعذٚي )

Cointegrating Form 

Variable Coefficient Std. Error t-Statistic Prob. 

D(Y4(-1)) 0.882286 0.173648 5.080874 0.0001 

D(Y4(-2)) -0.122474 0.223748 -0.547373 0.5905 

D(Y4(-3)) 0.375956 0.190197 1.976666 0.0628 

D(X) -22.539443 15.925469 -1.415308 0.1732 

CointEq(-1) -0.540716 0.140586 -3.846156 0.0011 

Cointeq = Y4 - (26.6809*X + 10476311.0567 ) 

Long Run Coefficients 

Variable Coefficient Std. Error t-Statistic Prob. 

X 26.680864 9.408694 2.835767 0.0106 

C 10476311.1 5061958.779 2.069616 0.0524 

 ( .Eviews9اٌّصذس: ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ ِخشعبد اٌجشٔبِظ الاحصبئٟ )

ا١ٌّضاْ )ٚعٛد علالخ رىبًِ ِشزشن ط٠ًٛ الأعً ث١ٓ اٌّزغ١ش اٌزبثع  ٔلاحظ ِٓ ٔزبئظ اٌغذٚي 

, ٚ٘زا ِب أوذرٗ ِعٍّخ رصح١ح اٌخطأ اٌجبٌغخ ( Xالإ٠شاداد اٌىّشو١خ )١ش اٌّسزمً ٚاٌّزغ( Y4اٌزغبسٞ 

ٚثّب أٔٙب سبٌجخ ِٚع٠ٕٛخ أٞ إْ ٕ٘بن علالخ رىبًِ ِشزشن ث١ٓ  عٕذ ِسزٜٛ ِعٕٛٞ ألً ِٓ

ش ل١ّخ ِعٍّخ اٌّزغ١شاد , وّب أْ ٘زٖ اٌّعٍّخ رعجش عٓ سشعخ اٌزى١ف ث١ٓ الأع١ٍٓ اٌط٠ًٛ ٚاٌمص١ش, إر رش١

أٞ إْ سشعخ اٌزى١١ف , ِٓ اٌضِٓ  رصح١ح اٌخطأ إٌٝ أْ الاخزلاي فٟ الأعً اٌمص١ش ٠صحح خلاي 

ِٚٓ خلاي ِعٍّخ الأعً اٌمص١ش ٔلاحظ ٚعٛد علالخ طشد٠خ ث١ٓ اٌّزغ١ش , فٟ ٘زا إٌّٛرط ِمجٌٛخ ٔسج١بً 

ث١ٓ ( علالخ طشد٠خ)ش إٌٝ اٌعلالخ الا٠غبث١خ وّب أْ ِعٍّخ الأعً اٌط٠ٍٛخ رش١, اٌّسزمً ٚاٌّزغ١ش اٌزبثع 

ٚ٘زا ِب أوذرٗ إٌظش٠خ الالزصبد٠خ ثٛعٛد علالخ طشد٠خ ث١ٓ الإ٠شاداد اٌىّشو١خ , اٌّزغ١شاد فٟ الأعً اٌط٠ًٛ 

ٚ٘زٖ اٌعلالخ إٌبرغخ عٓ أصش اٌعش٠جخ اٌىّشو١خ فٟ سفع أسعبس اٌسٍع اٌّسزٛسدح ِٓ , ٚا١ٌّضاْ اٌزغبسٞ 

ِّب ٠عٕٟ أخفبض الاسز١شاداد ٚص٠بدح اٌصبدساد , ت ع١ٍٙب ١ٌحً إٌّزظ اٌّحٍٟ ثذ٠لًا عٕٙب اٌخبسط ف١مً اٌطٍ

 .أٞ رحم١ك فبئط فٟ ا١ٌّضاْ اٌزغبسٞ ٚ٘زا ٠عزّذ عٍٝ ِشٚٔخ اٌغٙبص الإٔزبعٟ 

(ARDL)

 ARCH

(F)

 ( ١ٌٍّضاْ اٌزغبسARCHٞ( ٔزبئظ اخزجبس صجبد اٌزغبٔس ٌٍزجب٠ٓ )10عذٚي )

Heteroskedasticity Test: ARCH 

0.6809 Prob. F(1,23) 0.173447 F-statistic 

0.6653 Prob. Chi-Square(1) 0.187118 Obs*R-squared 

 ( .Eviews9اٌّصذس: ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ ِخشعبد اٌجشٔبِظ الاحصبئٟ )

2- LM 



                                                                                      

4122222
 

 
 
 

 

 

 

22     

(F)

(١ٌٍّضاْ اٌزغبسBreusch-Godfrey Serial Correlation LM Testٞ(اخزجبس)11عذٚي)

Breusch-Godfrey Serial Correlation LM Test: 

0.9929 Prob. F(1,18) 8.04761 F-statistic 

0.9914 Prob. Chi-Square(1) 0.000116 Obs*R-squared 

 . (Eviews 9اٌّصذس: ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ ِخشعبد اٌجشٔبِظ الإحصبئٟ )

 (Jarque–Bera) 

(JB)

 

 اْ اٌزغبس١ٌٍّٞض  (Jarque–Bera)( 6اٌشىً )

 ( .Eviews9اٌّصذس: ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ ِخشعبد اٌجشٔبِظ الاحصبئٟ )

 الاسزٕزبعبد ٚاٌزٛص١بد

 Conclusionsاولًا : الاستنتاجات 
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Series: Residuals
Sample 2006S1 2018S2
Observations 26

Mean       2.47e-09
Median   1626725.
Maximum  11210142
Minimum -16518585
Std. Dev.   6015889.
Skewness  -0.837663
Kurtosis   4.049788

Jarque-Bera  4.234507
Probability  0.120362
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 (ADF)(P-P) 

(ARDL)

 (ARDL)

Recommendationثانياً : التوصيات 
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●  

 

 

داس  

ا١ٌبصٚسٞ ٌٍٕشش ٚاٌزٛص٠ع
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●  

1- Verbook , Marno(2004) A guide to modern econometrics , 2
nd

 edition , John Wiley & 

Sons Ltd , England . 
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 المــلاحــق
 ( اٌج١بٔبد إٌصف س٠ٕٛخ ٌّزغ١شاد اٌجحش1اٌٍّحك )

 LX Y4 اٌسٕٛاد

2004S1 11.28594 -5535417 

2004S2 11.31869 -4612335 

2005S1 11.52213 -1954205 

2005S2 11.81619 2438975 

2006S1 12.23159 9386775 

2006S2 12.35834 15610905 

2007S1 12.25194 22419285 

2007S2 12.42426 27858525 

2008S1 12.71089 37702658 

2008S2 12.95215 30808946 

2009S1 13.26097 698119 

2009S2 13.31635 -5569999 

2010S1 13.17417 4216680 

2010S2 13.09826 14149980 

2011S1 12.98402 33314339 

2011S2 12.99004 41280181 

2012S1 13.11811 41275286 

2012S2 13.19535 40818110 

2013S1 13.29975 36624492 

2013S2 13.2984 34312616 

2014S1 13.19407 35739213 

2014S2 13.10644 27859179 

2015S1 12.8986 6868682 

2015S2 12.97841 1028158 

2016S1 13.20851 6135194 

2016S2 13.5278 10739006 

2017S1 13.9161 17241613 

2017S2 14.12805 27485728 

2018S1 14.28212 41010673 

2018S2 14.3971 57816448 

 ( .Eviews9ٌّصذس: ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ ِخشعبد اٌجشٔبِظ الاحصبئٟ )ا

 ( ٔزبئظ اخزجبس فزشاد الإثطبء اٌّضٍٝ ٌٍعلالخ ث١ٓ الإ٠شاداد اٌىّشو١خ ٚا١ٌّضاْ اٌزغبس2ٞاٌٍّحك )
Model LogL AIC* BIC HQ Adj. R-sq Specification 

4 -442.240 34.557 34.896 34.654 0.820 ARDL(4, 1) 

14 -444.686 34.591 34.833 34.661 0.804 ARDL(2, 1) 

3 -441.984 34.614 35.001 34.726 0.814 ARDL(4, 2) 

2 -441.204 34.631 35.067 34.756 0.815 ARDL(4, 3) 

15 -446.436 34.649 34.842 34.705 0.786 ARDL(2, 0) 

5 -444.525 34.656 34.946 34.739 0.797 ARDL(4, 0) 

13 -444.575 34.660 34.950 34.743 0.796 ARDL(2, 2) 

9 -444.671 34.667 34.957 34.751 0.794 ARDL(3, 1) 
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1 -440.789 34.676 35.160 34.815 0.809 ARDL(4, 4) 

12 -444.187 34.707 35.045 34.804 0.791 ARDL(2, 3) 

10 -446.250 34.712 34.953 34.781 0.779 ARDL(3, 0) 

8 -444.570 34.736 35.075 34.834 0.785 ARDL(3, 2) 

11 -444.113 34.778 35.165 34.889 0.781 ARDL(2, 4) 

7 -444.187 34.784 35.171 34.895 0.780 ARDL(3, 3) 

6 -444.108 34.854 35.290 34.980 0.768 ARDL(3, 4) 

20 -454.963 35.228 35.373 35.270 0.605 ARDL(1, 0) 

19 -454.721 35.286 35.480 35.342 0.595 ARDL(1, 1) 

18 -454.700 35.362 35.603 35.431 0.576 ARDL(1, 2) 

17 -454.700 35.438 35.729 35.522 0.555 ARDL(1, 3) 

16 -454.278 35.483 35.822 35.580 0.547 ARDL(1, 4) 

 ( .Eviews9الاحصبئٟ )اٌّصذس: ِٓ إعذاد اٌجبحش ثبلاعزّبد عٍٝ ِخشعبد اٌجشٔبِظ 
 


