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Abstract

Construction industries are important and vital industries that feed many local production
sectors. They are characterize by branching and multiplicity in terms of activities and technologies
used to satisfy the consumer taste. The construction industries have been closely relate to the urban
activity and construction movement in many countries of the world.

After 2003, the domestic demand for the activities of these industries in Iraq increased, due to
the high population growth, which was consistent with the expansionary economic policies. In the
absence of most of the local construction projects and factories, which are available due to neglect
and Depreciated as well as the destruction and destruction experienced in the country's unstable
conditions. A gap was create in the domestic demand for the activities of these industries and a
macroeconomic gap because aggregate demand. The hypothesis of the study was (a gap in total
demand for construction industries contributes to the generation of the economic gap in this sector,
which weakens the effectiveness of these industries in the reconstruction of Iraqg).

The study concluded that there is a structural imbalance in aggregate demand for consumption
and structural imbalance in aggregate supply of the construction industries sector for imports, which
caused a demand gap, which in turn contributed to generating a total economic gap for this sector.
The study also recommended the adoption of an effective national strategy based on scientific and
time stages for the reconstruction of Irag, the elimination of housing crisis, the treatment of
unemployment and poverty, and improved output and national income.
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157



2021 Gl = Gl 9 gl ) 3l dadlall dpalandy) o glall 3)aay 4408 dlae

, (AR) Sl syl =3 il e 2l _aieYL Roots Unit 5o sl )3 s jL5al ag ghe o wagi <o
L AR(P) L)l (e g dga) Ll il

Yt = elyt_l + ezyt_z + ... +9pyt_p + Et ......... (7)
: lag operator s aY) Jalas 4l (Sa )
‘P(L) Yt = Et T (8)
e e
P(L) =(1-0:L' + 0,12+ 40,7 ) i (9)

S s #sal o duasi (4) a8 Aalas & (P=4) Luball oda & cilpaiadl 2ae oy P i e (gl
b Ay dxdll A5 (e
Ve =01Yt-1 +02ye 2+ O3y, 3+ 0,y st € e (10)
MARKOV PROCESS sl dlee Lgide gk o (5 (10) a8y Adalee of ,SATL ya )
P rAsad) OsS el dale pladiulyg
Ve — 01Ye-1 + 02Ye2 + 03y, 3+ 0,y 4 = €
(1 - 91[.1 + ezLZ + 63]_43 + 94]_:4 )yt = Et
e 2y (g5 Wk Gt ) 8500 s W(L) eall dglase Alalaall gha 5585 Loie Anp)yy) Giad disg
s ol
1 - 91L1 + 62]_‘2 + 63]_‘3 + 64]_:4 = 0
61]_‘1 + ezLZ + 63]_43 + 64]_44 = 0
t Lty LI e oles aladind S Zoiejl) dlulad) Lhial lasY,

Augmented Dickey- fuller test (ADF) fugall Jllgh — Sy Lad) m
Phillips and perron test (P.P) Ogus — canld o) =

Augmented Dickey- fuller test (ADF)  augall Mgh — S jlad) -

2y Al Jdladl Lyl eyl doa) e p2ii ) ALl L BAY) e gAY 1A s 2
o S G, I A A e Ala g 80 dgie Aol AL ) o) Lasles Bagp el e
Pdasall Casny ADF £ 35l

Ay, =+ B1yi-1 + Boyr2 + Bayez3 + Bayra € o (11)
IS TN
Al Alladl J¥) 3l (s Ay,
o S ealic BB Ll LAY 138 s (DF) dascadl Ll S0 Slas) 5 z3sall (11) 8 z3sa) o sllas
: igidd) (gginns Ll paas ( glsd 2D piiaad 3sa) Lisa as sl a5l Al Ll Al
i) sla¥ly cui) aadl e Ledigial i ¢ V) Al
.CONSTANT il sl e \gilgia) © 3l iyl ®

ol olatY) ae Clill aall e (ggiat s Bl drpall w

5 L3 Aag pall o Shaill grad asbiad g an sl e il LR Jleinls Ja¥) AL sha 45 31 5l A8 Jalat en 358 30 e 5 lagid t

2013 4w 9 Alaall 34 23al) salaBY) o slall ddas ARDL slas¥) o) 5 3

2 -Dicky , David. A, and Fuller, W. A., (1981), likelihood ratio statistics for autoregressiv time series with a
unit root Econometrica, VVol49, No.4 : P.P(1057-1072).
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Dependent Variable: Input
Method: ARDL
Date: 05/19/19 Time: 15:19
Sample (adjusted): 2004Q3 2016Q4
Included observations: 50 after adjustments
Maximum dependent lags: 2 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (1 lag, automatic): AG.GAP Inpo AD

Exch
Fixed regressors:
Number of models evalulated: 32
Selected Model: ARDL(2,1,1,1,1)
Prob.* t-Statistic  Std. Error Coefficient Variable
0.0000 18.80784 0.050131 0.942848 Input(-1)
0.1449 -1.486744 0.006638 -0.009869 Input(-2)

0.0000 -126.0114  0.007535 -0.949548 AG.GAP
0.0000  19.29015  0.046548 0.897918 AG.GAP(-1)
0.0000 -126.1546  0.007525 -0.949269 Inpo
0.0000  19.34407  0.046408 0.897727 Inpo(-1)
0.0000 1243141 0.007633 0.948858 AD
0.0000 -19.34051  0.046390 -0.897199 AD(-1)
0.0000 -4.574474  90.36452 -413.3702 Exch
0.0000 4.678693  89.97770 420.9780 Exch(-1)

748884.5 Mean dependent var 0.999720R-squared
360981.9 S.D. dependent var 0.999657 Adjusted R-squared
20.62980 Akaike info criterion 6684.424S.E. of regression
21.01221 Schwarz criterion 1.79E+09Sum squared resid
20.77543 Hannan-Quinn criter. -505.7451Log likelihood
1.283677Durbin-Watson stat

*Note: p-values and any subsequent tests do not account for model
selection.
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Breusch-Godfrey Serial Correlation LM Test:

0.0819 Prob. F(3,37)
0.0423 Prob. Chi-Square(3)

2.415219F-statistic
8.1879860bs*R-squared

Test Equation:

Dependent Variable: RESID

Method: ARDL

Date: 05/19/19 Time: 15:23
Sample: 2004Q3 2016Q4
Included observations: 50
Presample missing value lagged residuals set to zero.

Prob. t-Statistic ~ Std. Error Coefficient Variable
0.3083 -1.033018  0.058228 -0.060150 Input(-1)
0.4865  0.702929  0.006545 0.004601 Input(-2)
0.3468 -0.952976  0.007750 -0.007385 AG.GAP
0.3493  -0.947926  0.054337 -0.051507 AG.GAP(-1)
0.3539 -0.938759  0.007720 -0.007247 Inpo
0.3479  -0.950659  0.054195 -0.051521 Inpo(-1)
0.3435 0.959590  0.007864 0.007546 AD
0.3495  0.947523  0.054138 0.051297 AD(-1)
0.6431 -0.467160  91.07790 -42.54795 Exch
0.6656  0.435660  90.20538 39.29890 Exch(-1)
0.0183  2.468733  0.173695 0.428806 RESID(-1)
0.5608  0.587012  0.183804 0.107895 RESID(-2)
0.8232  -0.225062  0.179702 -0.040444 RESID(-3)
86.25614 Mean dependent var 0.163586R-squared
6038.802 S.D. dependent var -0.107684 Adjusted R-squared
20.57096  Akaike info criterion 6355.631S.E. of regression
21.06809 Schwarz criterion 1.49E+09Sum squared resid
20.76027 Hannan-Quinn criter. -501.2741Log likelihood

1.944875Durbin-Watson stat
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Heteroskedasticity Test: White

0.3425 Prob. F(10,39) 1.165452F-statistic
0.3196 Prob. Chi-Square(10) 11.503930bs*R-squared
0.0076 Prob. Chi-Square(10) 23.98577Scaled explained SS

Test Equation:
Dependent Variable: RESID/*2
Method: Least Squares
Date: 05/19/19 Time: 15:23
Sample: 2004Q3 2016Q4
Included observations: 50

Prob. t-Statistic ~ Std. Error Coefficient Variable
0.9975 -0.003100 1.08E+08 -334028.4 C
0.3993  0.852143  5.14E-05 4.38E-05 Input(-1)"2
0.4140 0.825646  4.89E-05 4.04E-05 Input(-2)"2
0.0852 -1.766193  3.24E-07 -5.73E-07 AG.GAP"2
0.0503  2.019624  5.68E-07 1.15E-06 AG.GAP(-1)"2
0.2254 -1.231719  3.88E-07 -4.78E-07 Inpo”2
0.1654  1.413594  9.04E-07 1.28E-06 Inpo(-1)"2
0.1992  1.306057  2.74E-07 3.58E-07 AD"2
0.1069 -1.650462  4.83E-07 -7.98E-07 AD(-1)"2
0.0814  1.788926  553.3097 989.8303 Exch”2
0.0754 -1.827009  544.2639 -994.3750 Exch(-1)"2
35745224 Mean dependent var 0.230079R-squared
92168752 S.D. dependent var 0.032663 Adjusted R-squared
39.67447 Akaike info criterion 90651007S.E. of regression
40.09512 Schwarz criterion 3.20E+17Sum squared resid
39.83465 Hannan-Quinn criter. -980.8618Log likelihood
2.466806 Durbin-Watson stat 1.165452F-statistic

0.342459Prob(F-statistic)
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Dependent Variable: AG. GAP

Method: ARDL

Maximum dependent lags: 4 (Automatic selection)

Model selection method: Akaike info criterion (AIC)

Dynamic regressors (4 lags, automatic): DEM.

GAP

Date: 06/29/19 Time: 13:19
Sample (adjusted): 2004Q4 2016Q4
Included observations: 49 after adjustments

Fixed regressors: C @ TREND
Number of models evalulated: 20
Selected Model: ARDL(3, 3)

Note: final equation sample is larger than selection sample

Prob.* t-Statistic ~ Std. Error Coefficient Variable
0.0000 8.332951  0.162523 1.354293 AG. GAP(-1)
0.2937 -1.063969  0.270366 -0.287662 AG. GAP(-2)
0.0206 -2.411062  0.188573 -0.454661 AG. GAP(-3)
0.0000  12.19558  0.079176 0.965596 DEM. GAP
0.0000 -6.871571  0.184769 -1.269654 DEM. GAP(-1)
0.3567 0.932357 0.274151 0.255607 DEM. GAP(-2)
0.0225 2.373298  0.193035 0.458130 DEM. GAP(-3)
0.0012  3.484205  1199087. 4177865. C
0.0037 -3.086224  22363.25 -69017.99 @TREND

5870291. Mean dependent var 0.962236R-squared
8876955. S.D. dependent var 0.954684 Adjusted R-squared
31.90613 Akaike info criterion 1889692.S.E. of regression
32.25361 Schwarz criterion 1.43E+14Sum squared resid
32.03796 Hannan-Quinn criter. -772.7002Log likelihood
2.052335 Durbin-Watson stat 127.4028F-statistic

0.000000Prob(F-statistic)

*Note: p-values and any subsequent tests do not account for model

selection.
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Breusch-Godfrey Serial Correlation LM Test:

0.0819 Prob. F(3,37) 2.415219F-statistic
0.0423 Prob. Chi-Square(3) 8.1879860bs*R-squared

Test Equation:
Dependent Variable: RESID
Method: ARDL
Date: 05/19/19 Time: 15:23
Sample: 2004Q3 2016Q4
Included observations: 50
Presample missing value lagged residuals set to zero.

Prob. t-Statistic ~ Std. Error Coefficient Variable
0.3083 -1.033018  0.058228 -0.060150 Input(-1)
0.4865 0.702929  0.006545 0.004601 Input(-2)
0.3468 -0.952976  0.007750 -0.007385 AG.GAP
0.3493 -0.947926  0.054337 -0.051507 AG.GAP(-1)
0.3539 -0.938759  0.007720 -0.007247 Inpo
0.3479 -0.950659  0.054195 -0.051521 Inpo(-1)
0.3435 0.959590 0.007864 0.007546 AD
0.3495 0.947523  0.054138 0.051297 AD(-1)
0.6431 -0.467160  91.07790 -42.54795 Exch
0.6656  0.435660  90.20538 39.29890 Exch(-1)

0.0183 2468733  0.173695 0.428806 RESID(-1)
0.5608  0.587012  0.183804 0.107895 RESID(-2)
0.8232 -0.225062  0.179702 -0.040444 RESID(-3)

86.25614 Mean dependent var 0.163586R-squared
6038.802 S.D. dependent var -0.107684 Adjusted R-squared
20.57096 Akaike info criterion 6355.631S.E. of regression
21.06809 Schwarz criterion 1.49E+09Sum squared resid
20.76027 Hannan-Quinn criter. -501.2741Log likelihood

1.944875Durbin-Watson stat
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Heteroskedasticity Test: ARCH

0.0980 Prob. F(1,46) 2.851840F-statistic
0.0941 Prob. Chi-Square(1) 2.8021110bs*R-squared

Test Equation:
Dependent Variable: RESID/*2
Method: Least Squares
Date: 06/29/19 Time: 14:08
Sample (adjusted): 2005Q1 2016Q4
Included observations: 48 after adjustments

Prob. t-Statistic ~ Std. Error Coefficient Variable

0.0842  1.764822 1.32E+12 2.33E+12 C

0.0980 1.688739  0.147738 0.249492 RESID"2(-1)
2.98E+12 Mean dependent var 0.058377R-squared
8.92E+12 S.D. dependent var 0.037907 Adjusted R-squared
62.47773 Akaike info criterion 8.75E+12S.E. of regression
62.55570 Schwarz criterion 3.52E+27Sum squared resid
62.50720 Hannan-Quinn criter. -1497.466Log likelihood
1.931967 Durbin-Watson stat 2.851840F-statistic

0.098038Prob(F-statistic)
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