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Abstract:  

All countries agree, despite the difference in their economic ideology, on a set of 

economic goals, which represent the external balance of the quality of the external and 

internal, and can be limited to four main goals known as a square such as the magic role. 

   In view of the relationship between the four components of the square such as 

(economic growth, inflation, unemployment, and external balance) and imports in most 

countries of the world, especially developing countries, including Iraq. The research stems 

from the hypothesis that the nature and direction of the relationship between the 



 515 - 494ص:  (،2223) 2 العدد، 6 المجلد  •مجلة دجلة  

ISSN: 2222-6583  

components of a square such as the role and imports in Iraq varies, and it turns out that 

there are different effects between the components of the square such as the role and 

imports in Iraq during the research period. (2003-2020) using the (ARDL) model. The 

results showed a weakness of the effect of the components of a square such as the role on 

imports in Iraq during the research period, which indicates a limited effect of the 

components of a square such as the role on imports and the association of the latter with 

other variables not mentioned in the model. 

Keywords: Caldor square, economic growth, inflation, unemployment, external balance, 

imports. 
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2003 90747182.71   

2004 107055372.21 17.97 

2005 103634249.28 -3.20 

2006 55301858.14 -46.64 

2007 35979985.82 -34.94 

2008 53811817.70 49.56 

2009 58892651.38 9.44 

2010 61855280.79 5.03 

2011 63969316.87 3.42 

2012 73980251.40 15.65 

2013 74527815.96 0.74 

2014 77452424.78 3.92 

2015 65726136.38 -15.14 

2016 50139530.77 -23.71 

2017 54603334.29 8.90 

2018 63722684.36 16.70 

2019 80601806.60 26.49 

2020 52697500.00 -34.62 
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2003 
118096108     8.82 

-
14384817.07   

2004 167370600.8 41.72 26.96 8.61 16613939.94 -215.50 

2005 168800076.2 0.85 36.96 8.71 14751528.92 -11.21 

2006 
143200145.2 

-
15.17 53.23 8.65 16187893.00 9.74 

2007 
127620217.5 

-
10.88 30.83 8.65 16895384.58 4.37 

2008 175127426.4 37.23 2.67 8.48 24980863.31 47.86 

2009 
149901473.7 

-
14.40 -2.80 8.39 -7809617.86 -131.26 

2010 181496773.3 21.08 2.46 8.25 8236862.26 -205.47 

2011 230488455.4 26.99 5.60 8.12 12897077.72 56.58 

2012 254225491 10.30 6.06 7.96 10790980.20 -16.33 

2013 268602759.2 5.66 1.86 9.26 8998808.19 -16.61 
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2014 
257824448.2 -4.01 1.42 10.59 

-
13640962.63 -251.59 

2015 
187373409 

-
27.33 0.58 10.73 

-
16069283.83 17.80 

2016 189350136.5 1.05 0.10 10.82 -9547575.96 -40.58 

2017 211110200 11.49 0.96 13.02 3061360.00 -132.06 

2018 254899406.6 20.74 0.48 12.97 7389796.78 141.39 

2019 260526290.2 2.21 0.47 12.86 9728752.08 31.65 

2020 
203489628.1 

-
21.89 1.89 14.09 -9053463.33 -193.06 
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UNIT ROOT TEST  RESULTS  TABLE (ADF) 
Null Hypothesis: the variable has a unit root 

 At Level 

  
 

IMP GDP INF UN BP 

With Constant 
t-

Statistic 
 -4.1870 -2.1028 

-
17.6042 

0.8132 -2.9854 

 Prob.  0.0060 0.2458 0.0001 0.9910 0.0566 

  
 

*** n0 *** n0 * 

With Constant & 
Trend 

t-
Statistic 

 -4.0686 -2.4950 -3.1507 -1.2514 -3.9536 

 Prob.  0.0283 0.3254 0.1309 0.8648 0.0327 

  
 

** n0 n0 n0 ** 

Without 
Constant & 

Trend 

t-
Statistic 

 -1.0393 0.1039 
-

18.7068 
1.9090 -2.6570 

 Prob.  0.2568 0.7024 0.0001 0.9818 0.0112 

  
 

n0 n0 *** n0 ** 

 At First Difference 

   d(IMP) d(GDP) d(INF) d(UN) d(BP) 

With Constant 
t-

Statistic 
 -3.1128 -3.1653 -5.4369 -3.4398 -5.0253 

 Prob.  0.0459 0.0417 0.0008 0.0250 0.0012 

   ** ** *** ** *** 

With Constant & 
Trend 

t-
Statistic  

-3.0809 -3.0837 -8.8636 -4.6166 -4.8397 

 Prob.  0.1432 0.1426 0.0000 0.0121 0.0074 

  
 

n0 n0 *** ** *** 

Without 
Constant & 

Trend 

t-
Statistic 

 -3.1339 -3.3577 -4.6575 -0.7302 -5.2467 
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 Prob. 
 

0.0039 0.0023 0.0002 0.3820 0.0000 

  
 

*** *** *** n0 *** 

        

Notes:       

a: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1% 
and (no) Not Significant 

b: Lag Length based on SIC      

c: Probability based on MacKinnon (1996) one-sided p-
values. 

  

      

This Result is The Out-Put of Program Has Developed By: 

Dr. Imadeddin AlMosabbeh      

College of Business and 
Economics 

     

Qassim University-KSA      

 Eviews 10 

 

(IMP)  

(5%)  

 (INF)  

(BP) 

(% 

 (GDP)  

 (UN) 

      ( %

ARDL. 

 

 ARDL) 

ARDL 

4ARDL 

Variable 
Coeffici

ent 
Std. 

Error 
t-

Statistic 
Prob.* 
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IMP(-1) 
1.26083

7 
0.357285 3.528942 0.0047 

GDP 
0.01524

5 
0.113721 0.134056 0.8958 

INF 
-

120994
1. 

574057.7 
-

2.107700 
0.0588 

UN 
-

143576
6. 

1907521. 
-

0.752686 
0.4674 

BP 
1.03340

0 
0.477526 2.164071 0.0533 

C 
-

258557
8. 

2618261
2 

-
0.098752 

0.9231 

R-squared 
0.65782

1 
Mean dependent 

var 
667030

60 

Adjusted R-
squared 

0.50228
6 

S.D. dependent 
var 

183267
77 

S.E. of 
regression 

129293
35 

Akaike info 
criterion 

35.858
46 

Sum squared 
resid 

1.84E+1
5 

Schwarz criterion 
36.152

54 

Log likelihood 
-

298.796
9 

Hannan-Quinn 
criter. 

35.887
69 

F-statistic 
4.22939

1 
Durbin-Watson stat 

1.8426
44 

Prob(F-
statistic) 

0.02167
3 

   

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

selection.   

Eviews 10 

4ARDL     

R2=65.78%65.78%

.R 2 R 2=50.22%  
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5 

F-Bounds Test 
Null Hypothesis: No levels relationship 

Test Statistic Value Signif. I(0) I(1) 

  Asymptotic: n=1000 

F-statistic 
3.15189

5 
10% 2.2 3.09 

K 4 5% 2.56 3.49 

  2.5% 2.88 3.87 

  1% 3.29 4.37 

     

Actual Sample 
Size 

17  
Finite 

Sample: 
n=35 
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  10% 2.46 3.46 

  5% 2.947 4.088 

  1% 4.093 5.532 

     

   
Finite 

Sample: 
n=30 

 

  10% 2.525 3.56 

  5% 3.058 4.223 

  1% 4.28 5.84 

Eviews 10 

 

5F 3.15 

3.49 5

.

 

6

Heteroskedasticity Test: Breusch-Pagan-Godfrey 

F-statistic 
1.96012

2 
Prob. F(5,11) 0.1636 

Obs*R-
squared 

8.00987
9 

Prob. Chi-
Square(5) 

0.1557 

Scaled 
explained SS 

1.92812
9 

Prob. Chi-
Square(5) 

0.8590 

                 Eviews 10 

 

6FChi- Square 

.

  

7

Breusch-Godfrey Serial Correlation LM Test: 

F-statistic 1.03100 Prob. F(2,9) 0.3952 
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7 

Obs*R-
squared 

3.16888
3 

Prob. Chi-
Square(2) 

0.2051 

Eviews 10 

(7 F Chi- Square 

. 

 

0

1

2

3

4

5

-2.0e+07 -9999950 50.0000 1.0e+07 2.0e+07

Series: Residuals

Sample 2004 2020

Observations 17

Mean       1.42e-08

Median  -355147.1

Maximum  20485142

Minimum -17572255

Std. Dev.   10720438

Skewness   0.028581

Kurtosis   2.149880

Jarque-Bera  0.514229

Probability  0.773280


Eviews 10

Jarque - Bera 

.
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0.0
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0.8

1.2

1.6
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CUSUM of Squares 5% Significance 
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Cusum Test 
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ECM Regression 
Case 2: Restricted Constant and No Trend 

Variable 
Coeffici

ent 
Std. 

Error 
t-

Statistic 
Prob. 

CointEq(-1)* 
0.26083

7 
0.049733 5.244754 0.0003 

R-squared 
0.62587

5 
Mean dependent 

var 

-
223821

7. 

Adjusted R-
squared 

0.62587
5 

S.D. dependent 
var 

175268
56 

S.E. of 
regression 

107204
38 

Akaike info 
criterion 

35.270
22 

Sum squared 
resid 

1.84E+1
5 

Schwarz criterion 
35.319

24 

Log likelihood 
-

298.796
9 

Hannan-Quinn 
criter. 

35.275
10 

Durbin-Watson 
stat 

1.84264
4 

   

* p-value incompatible with t-Bounds distribution. 

Eviews 10 

CointEq 

0.26 0.26 3.84 

. 

  

Levels Equation 
Case 2: Restricted Constant and No Trend 

 

Variable 
Coeffici

ent 
Std. 

Error 
t-

Statistic 
Prob. 

GDP 
-

0.05844
0.487020 

-
0.120008 

0.9066 
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7 

INF 
463869

5. 
4563717. 1.016429 0.3313 

UN 
550446

3. 
1110362

5 
0.495736 0.6298 

BP 
-

3.96186
6 

4.326967 
-

0.915622 
0.3795 

C 
991263

6. 
9581346

4 
0.103458 0.9195 

EC = IMP - (-0.0584*GDP + 4638694.9202*INF + 
5504463.4462*UN  -3.9619 

*BP + 9912635.9384 ) 

Eviews 10 
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