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BAt =0.333 (Pwt-2 + Pwt-3 + Pwt-4)

Al Olge S aldl s PWE-3 ¢ il aid ald) PWE-2 ddle Bld aldt (PWE-1 -0t 3
(™) - Jetadt Aodas :BAL ¢ dble Sgew myY 2l :Pwt-4

= b LS gt Al pLil Z W) 8 Blpull Jad (I i) 3 bl bl

BAt Risk=(Qt-1-BAt)2 /
BAt =0.333(Qt-2 + Qt-3 + Qt-4)

Qt- ¢ Al Sl O z¥) 1 QE-3¢ il o z Y1 QU-2¢ Al dad Y12 Qt-1: 01 31
(%) - Joad! dadas : BAL ¢ dble Olgew )Y W1 14

G Spraalt S i3y gt g 3LaBY1 el oSl s i) S g
e Dy 1yl el pdeg Yoy 155m0 Ledali ) (@35 s Aelondly Bislasy) Sy fall B gk
8pitas SIS 13 Lo o BBty gny) sl Sko by #3501 (B Bkesnall Ol panell el Sl dan
Sl o5 WBy ¢ Lty Hluouil Sgrg pds e UST ¢ B9l slesely gy il Sl W ol oY) (S gand! Wi
= o L dygimng Wikl b 3 b jlaslg de ) Jwdld) dyy) i)

Olprzel)  Laal Sl dyl sl o B gLyl e BsB) gdlly awgdl S SO L
Jgamall jpo (il Jpamadl s ¢ Ble did dolandl dgypll dlunadl (B9 Z390Y1 (B Bubexnol!
Cgadl B bl dar ey 8 blddl ¢ (g ) ol ((dudladl ddaall gl sl folone lawl Juias) udlial!

Lgighs 3l (o) olmily Cull A gl ol Cul dony AN Olgraedl 389 o jlas ¥ mild S
Gyt i (1) gk IV 13Lasl gl (1) ao Lgsylng gl (1) Lo Bjliag ¢ Uiglu BygSThad) O rizald
e gl (@ U Ol kel Bl Ll 058 pie ) 31 (Y010)y (Y05)5 (Y01) duge
SV Aoyl 00 8 pins @it T L oYY By ) d) sy ASTo Wmner Sl (ST Y gt (D LS (5 grmnel!
U1 O ol AV Al Ayl as e el odag ¢ Y Jodr (@ WS Bumgl e e g Yy
(V) g Gl ) ey Bt gl ST ¢ S gt i B s b 5SS Lp3LaBY) O il

141



...)L}d\ d}.ﬁM &:«”}‘J\ Ol L] P Loy éé\aﬁﬁé.ﬁ\ J.“J:L‘;“

S gl s Aizaa) Ol pzally ) piiol] awgall Jgb SO3 jlest wils 1) Jgdr

Lnx6 Lnx5 Lnx4 Lnx3 Lnx2 Lnx1 Iny O izl
gl
At level
Sl
-2.300 -2.912 -4.449 -1.383 -1.031 -2.334 -1.274 t-statistic
0.177 0.005 0.001 0.578 0.7311 0.167 0.630 Prob. With
constant
No * o No no No No
-2.635 | -2.862 -4.640 -1.639 -0.756 -1.495 -0.430 t-statistic
With
0268 [ 0186 [ 0003 [ 0.755 0960 [ 0.812 | 0.982 Prob. | constant
& trend
No No o No no No No
-2.382 | -0.604 -0.383 0.505 0.931 0.122 -0.347 t-statistic
Without
0.001 | 0447 | 0538 0.819 0.902 0.714 | 0.552 Prob. constant
& trend
i No No No no No No
Js¥ Gl s el O ity ol peld pgell Jg (o3 jlas! gl oY Jgur
d(inx6) [ d(inx5) T d(inx4) [ d(inx3) [ d@nx2) | d(nx1) | d(ny) S il
Lgamall
At First Difference
e
-5.780 | -11.707 -6.782 -3.189 -4.795 -5.661 -5.707 t-statistic
With
0.0000 [ 0.0000 [ 0.0000 [ 0.0294 | 0.0005 | 0.0000 | 0.0000 Prob. consta
-5.852 | -11.525 -6.707 -3.250 -4.843 -6.486 -6.297 t-statistic With
0.0002 | 0.0000 | 0.0000 | 0.0920 | 0.0023 0.0000 | 0.0000 Prob. Co?za
n
-5.761 | -11.878 -6.879 -2.542 -4.059 -5.792 5. 777 t-statistic Witho
ut
0.0000 | 0.0000 [ 0.0000 | 0.0126 [ 0.0002 | 0.0000 [ 0.0000 [ Prob. | consta
' ' trend
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Lty
Atrace 41yl -9
i HERU I Lis Byginall (S ghams 0t il Atrace i s 41 o b
Eigenvalues %o puall
0.820947 0.0000 95.75366 146.2953 r>0 r=0
tnnzz 0.741451 0.0006 69.81889 89.53297 r>1 r<i
Lnx3 0.568329 0.0924 47.85613 44.89489 r>2 r<2
tgig 0.316774 0.6273 29.79707 17.17189 r>3 r<3
Lrx6 0.114978 0.8496 15.49471 4.601196 r>4 r<4
0.017139 0.4501 3.841466 0.570498 r>5 r<s
A MaX obaall il dedll jlzst — ¥

i HERU IO Lis dyginall (S grams et il 2 max o s 41 o
Eigenvalues %o pual
0.820947 0.0003 40.07757 56.76235 r=1 r=0
S o7a14s1 0.0018 3387687 | 4463808 | r=2 | r=1
Lnx3 0.568329 0.0480 27.58434 27.72300 r=3 r=2
::255‘ 0.316774 0.4924 21.13162 12.57069 r=4 r=3

Lnx6 0.114978 0.8561 14.26460 4.030699 r=5 r=
0.017139 0.4501 3.841466 0.570498 r=6 r=5
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LNY=243.1873 + 2.916130LNX2(-1) — 5.613841LNX3(-1) — 30.73677LNX4(-1) —
9.558389LNX5(-1) + 1.915924L NX6(-1)

t-statistics 2.33273 -2.06792 -6.06796 -6.17389

2.72094

(Iny , Inx2 , Inx3 , Inx4 , INX5 , & piaadd Jo¥1 8,mady digb & ninadl oK) Wslas 1€ Jodr
INX6)

Vector Error Correction Estimates
Included observtions: 33 after adjustments
Standard errors in () & t-statistics in  []

CointEql Cointegrating Eq:
1.000000 LnY (-1)
2.916130 Ln X2(-1)
(1.25009)
[2.33273]
-5.613841 Ln X3 (-1)
(2.71472)
[-2.06792]
-30.73677 Ln X4 (-1)
(5.06542)
[-6.06796]
-9.558389 Ln X5 (-1)
(1.54820)
[-6.17389]
1.915924 Ln X6 (-1)
(0.70414)
[2.72094]
243.1873 c
-0.892349 CointEql
(0.27164)
[-3.28503]

LNY=243.1873 + 2.916130LNX2(-1) — 5.613841LNX3(-1) — 30.73677LNX4(-1) — 9.558389LNX5(-1) + 1.915924L NX6(-1)

t-statistics 2.33273 -2.06792 -6.06796 -6.17389 2.72094

R?=0.544 D-W=1.389 F*=222 prob(F)=0.08
(Y010) S A5 (S50 ™
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i) L) JSTis
Breusch-Godfrey serial w1 alswwl (Auto correlationy gl bl Uie—
e ded O (i 31 (Y S Do gl Y Cislias jlestt I i ) Correlation Lm Test
Jodis U (0.2819) (50 (2.532060) (o2 %2 dncdy « (0.5073) sg2me L& (0.706399) ik F
ke i Sy EViews. 10 golip Jo slaxelly clldg 13 bloy i 35y pkmy A1 pall i 3
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic 0705399 Prob. F(217) 0.5073
CObs*R-squared 2 5320680 Prob. Chi-Square(z) 02219

(Breusch pagan godfrey) = slsewl Heteroscedasticity gpldl b ads jlast —¥
autay Joil) 1Say U (0.1066) dbozm! (6 gms i (1.939396) dygmimalt F id iy 31 (¥) (BPG)
(Y oo damMe (Ko (ol ilons puds Ui 3979
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Heteroskedasticity Test: Breusch-Fagan-Godfrey

F-statistic 1.939396 FProb. F(18,14) 01066
Obs*R-squared 23.55391 Frob. Chi-Square(18) 01702
Scaled explained S5 9.009279 FProb. Chi-Square(18) 0.9595

Variance ) bl g Jolee Jo slsl Multicollinearity sased!t Jasdt blgg¥l jlast —v
o8 10 o B o131 Lol Blas Wit 055 10 o ST ased oS 138 (VIF) (inflation factor
Joles Led OY Bl Ol pinall o Skazall Jasd) b3 Ui g Y W) el By (A) Bas b
(7 oo oM Sy S pisall 4 (K10 (0 81 cold) s

Sdzall Jasdl byl USCi jlas! ¥ 3ok

Coefficients®

Collinearity

Model Statistics
Tolerance VIF

Inx3 702 | 1424

Inx4 .838 | 1.193

\ Inx5 898 | 1.114
Inx6 J72] 1.295
a.Dependent Variable: Inx2

Coefficients®

Collinearity
Model Statistics
Tolerance VIF
Lnx2 .816 | 1.226
Inx4 .853 | 1.172

\
Inx5 903 | 1.107
Inx6 .850 | 1.176

a.Dependent Variable: Inx3
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Coefficients®

Collinearity

Model Statistics

Tolerance VIF

Lnx2 1751 5.728

rLnx 153 | 6.539
\

Inx5 898 | 1.113

Inx6 7271 1.376

a.Dependent Variable: Inx4

Coefficients®

Collinearity

Model Statistics

Tolerance VIF

Lnx2 1751 5.704

vLnx 152 | 6.584
\

Lnx4 842 | 1.187

Inx6 752 ) 1.329

a.Dependent Variable: Inx5

Coefficients®

Collinearity

Model Statistics

Tolerance VIF

Lnx2 1851 5.393

rLnx 176 | 5.691

\ Lnx4 .838 1 1.193

Lnx5 9251 1.081

a.Dependent Variable: Inx6

Sl L
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ECONOMIC ANALYSIS OF THE RESPONSE TO THE
PRESENTATION OF SUPPLIED AREAS OF
CUCUMBER IN IRAQ FOR THE PERIOD
(1980-2015)

H. B. Ahmed M. A. Hamza
ABSTRACT

The cucumber crop is one of the important summer vegetable crops, and
it is characterized by its high nutritional and medical value because it contains
nutrients and vitamins, including vitamin (c,B1,B2), Therefore, the study aimed
at estimating the response of the width of the supplied areas of the cucumber
crop using the joint integration tests and the error correction model (VECM),
The results showed that the most important factors influencing the response of
the display of cultivated areas of cucumber crop are (the area supplied by the
crop for the previous year, the previous year's crop price, the previous summer
vegetable price rate, the irrigation water, the Productive risk and the price risk),
using the logarithmic formula, The elasticity of cucumber yield was 2.91 in the
long term, while the elasticity of cucumber (-5.61) in the long term, and the
elasticity of cucumber yield for irrigation water (-30.73), The results also showed
a significant error correction at (1%) and a negative signal, which is identical to
economic theory (0.892) This means that the cultivated area of the cucumber
crop takes about (1.12) years towards the equilibrium in the long term after the
impact of the shock in the model due to the change in the explanatory variables .
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