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Abstract:

This study aims to demonstrate the role and relationship of small projects in
achieving the social dimension of sustainable development in Iraq for the period (1990-
2019), using the (Eviews 12) program. The unit root test was used for the study
variables, through the application of the Augmented Dickey test Fuller Test), to reveal
the existence of a joint integration between the variables. The study covered annual data
for a time series of (30) years, which was obtained based on official data issued by the
World Bank Group, the International Monetary Fund, and the Ministry of Planning -
Republic of Irag. Small projects are among the most important mechanisms that
contribute to a large percentage of employment and the reduction of unemployment, due
to their flexibility in providing job opportunities in the business community. The study
concluded that (93%) of the changes that occur in the social dimension represented by
the unemployment rate are explained by the independent variables included in the
model, and the remaining (7%) of the changes are explained by the random variable or
other external variables.
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Augmented Dicky-Fuller Test
Variable Level 1 Difference

Constant | Trend | None | Constant | Trend | None

Y 0.28 -0.45 | 1.23 -4.40 -4.79 | -4.28
t-statistic | -2.97 | -3.57 | -1.95 -2.97 -3.58 | -1.95
prob. 0.10 0.99 | 0.94 | 0.0018 | 0.0034 | 0.0001
X1 -3.42 | -3.51 | -1.58 -4.79 -4.63 | -4.85
t-statistic | -2.97 | -3.58 | -1.95 -2.98 -3.59 | -1.95
prob. 0.02 0.06 | 0.11 | 0.0008 | 0.0051 | 0.0000
X -1.97 | -3.53 | -0.86 -7.22 -7.21 | -7.37
t-statistic | -2.97 | -3.63 | -1.95 -2.97 -3.58 | -1.95
prob. 0.30 0.06 | 0.33 0.00 0.00 0.00

X3 -9.78 | -9.61 | -8.90

t-statistic | -2.97 -3.57 | -1.95

prob. 0.00 0.00 | 0.00

oy¢


http://www.doi.org/10.25130/tjaes.17.56.3.31

Doi: www.doi.org/10.25130/tjaes.17.56.3.31

Tikrit Journal of Administration and Economics Sciences, (31/12/2021);Vol. 17, No. 56, Part (3): 524-541

Variable Level 1 Difference
Constant | Trend | None | Constant| Trend | None
Xy -1.03 -3.83 | -0.09 -8.07 -8.02 | -8.15
t-statistic | -2.97 -3.57 | -1.95 -2.97 -3.58 | -1.95
prob. 0.73 0.03 | 0.64 0.00 0.00 0.00
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Test Statistic | Value | Signif. | 1(0) 1(1)
F-statistic 6.34 10% 2.2 3.09
K 4 5% 2.56 | 3.49
25% | 2.88 | 3.87

1% 3.29 | 4.37
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Method: ARDL (4, 3.3, 3, 3) Dependent Variable: U
Model Selection Method: AIC Included observation: 30
Variable | Coefficient | Std. Error | t-Statistic |  Prob.
Long-run coefficients
X1 -0.000114 1.90 -6.01 0.0018
X2 0.16 0.03 5.14 0.0036
X3 -0.07 0.01 -5.25 0.0033
X4 -0.17 0.07 -2.55 0.0510
C 2.95 1.53 1.93 01118
Short-run coefficients
D(Y2(-1)) -2.47 0.32 -7.75 0.0006
D(Y2(-2)) -2.83 031 -9.037 0.0003
D(Y2(-3)) -2.39 0.42 566 | 00024
D(X1) 3.09 6.37 485 0.0047
D(X1(-1)) =399 551 | -725 0.0008
D(X1(-2)) -4.93 8.83 -5.58 0.0025
D(X2) -0.13 0.02 -7.69 0.0006
D(X2(-1)) -0.11 0.02 -6.40 0.0014
D(X2(-2)) -0.06 0.01 -4.29 0.0078
D(X3) 0.01 0.002410 4.73 0.0052
D(X3(-1)) -0.04 0.01 -7.42 0.0007
D(X3(-2)) -0.02 0.003113 -5.83 0.0021
D(X4) -0.09 0.03 -2.70 0.0428
D(X4(-1)) | -0.15 003 | -478 0.0049
D(X4(-2)) -0.15 0.03 -4.65 0.0056
- CointEq(-1)* 0.41- 0.12 8.72 0.0003
R-squared 0.9% Mean dependent var 0.14
Adjusted R-squared 0.84 S.D. dependent var 0.57
S.E. of regression 023 Akaike info criterion 0.15
Sum squared resid 0.52 Schwarz criterion 0.93
L.og likelihood 14.03 Hannan-Quinn criter. 0.37
F-statistic 24.13 Durbin-Watson stat 2.34
Prob. (F-statistic) 0001131
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