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Abstract:

This research dealt with the relationship between exports and GDP in Iraq for
the period (2004-2019) by studying and analyzing the reality of these variables. The aim
of the research was to identify the reality of exports and the reality of the gross domestic
product in Irag, as well as to measure and analyze the impact of exports on the gross
domestic product in Irag. As the analytical side dealt with the nature of Iragi exports and
GDP as well as the relationship between them, as the study is based on the hypothesis
that Iraqi exports have a positive impact on GDP, where the research sample was
limited to two variables: exports and GDP. As the relationship between exports and
output The GDP is a direct relationship, that is, the higher the exports, the higher the
GDP. The standard approach was used to analyze the structure of exports and GDP in
Irag and their most important indicators for the same period above. Exports were
adopted as an independent variable and GDP (GDP) is a dependent variable, Which
means that there is a long-term equilibrium relationship between the dependent variable
and the independent variables, as the research reached a number of conclusions, the
most important of which is that the general structure of Iragi exports depends by (99%)
on what is exported of oil and its products, which made the Iragi economy subject to
fluctuations in international oil prices. Therefore, the research recommends several
recommendations, the most important of which is diversifying the structure of Iraqi
exports and reducing dependence on oil and its products.

Keywords: exports, gross domestic product.
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Dependent Variable: GDP
Method: ARDL
Dynamic regressors (7 lags, automatic): EX IM
Selected Model: ARDL (4, 7, 6)
Variable Coefficient | Std. Error | t-Statistic | Prob.*
GDP (-1) 2.789572 0.15608 17.87273 0.0000
GDP (-2) -3.15978 0.401156 -7.8767 0.0000
GDP (-3) 1.69048 0.385835 | 4.381348 0.0001
GDP (-4) -0.37341 0.137624 -2.71324 0.0105
EX 0.100333 | 0.031532 | 3.181913 0.0032
EX (-1) -0.29736 0.103363 -2.87681 0.007
EX (-2) 0.36863 0.164422 | 2.241973 0.0318
EX (-3) -0.22129 0.181079 -1.22206 0.2303
EX (-4) -0.04206 0.172201 -0.24423 0.8086
EX (-5) 0.228625 | 0.144095 | 1.586624 0.1221
EX (-6) -0.18154 0.081462 -2.22846 0.0328
EX (-7) 0.048157 | 0.022173 | 2.171921 0.0371
C 0.873624 | 0.180007 | 4.853274 0.0000
@TREND 0.000632 | 0.000139 | 4.561824 0.0001
R-squared 0.999 F-statistic 120111.1
Adjusted R-squared 0.999 Prob.(F-statistic) 0.00000
S.E. of regression 0.0010 Durbin-Watson stat 1.893
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Cointegrating Form

Variable Coefficient | Std. Error | t-Statistic Prob.
D (GDP (-1)) 1.842707 | 0.151253 | 12.18298 0.0000
D (GDP (-2)) -1.31707 | 0.251026 | -5.24677 0.0000
D (GDP (-3)) 0.373406 | 0.137624 | 2.713236 0.0105
D(EX) 0.100333 | 0.031532 | 3.181913 0.0032
D (EX (-1)) -0.36863 | 0.164422 | -2.24197 0.0318
D (EX (-2)) 0.221289 | 0.181079 | 1.222058 0.2303
D (EX (-3)) 0.042057 | 0.172201 | 0.244233 0.8086
D (EX (-4)) -0.22863 | 0.144095 | -1.58662 0.1221
D (EX (-5)) 0.181535 | 0.081462 | 2.228456 0.0328
D (EX (-6)) -0.04816 | 0.022173 | -2.17192 0.0371
D (@TREND) 0.000632 | 0.000139 | 4.561824 0.0001
CointEq (-1) -0.05314 0.01051 | -5.05569 0.0000

Cointeq = GDP - (0.0660*EX + 16.4414 + 0.0119*@TREND)

Long Run Coefficients

Variable Coefficient | Std. Error | t-Statistic Prob.
EX 0.066043 | 0.049724 | 1.32818 0.1932
C 16.44144 | 0.349018 | 47.10765 0.0000
@TREND 0.011896 | 0.000517 | 23.01619 0.0000
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Pairwise Granger Causality Tests
Sample: 2004Q1- 201904
Lags: 2
Null Hypothesis: Obs | F-Statistic | Prob.
GDP does not Granger Cause EX 59 0.79995 | 0.4546
EX does not Granger Cause GDP 489501 |0.0111
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