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Abstract: The study aims to analyze and
measure the impact of exchange rate
fluctuations on the price index in Iraq for the
period 2005-2021, One of the economic
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model, that the relationship in the short term
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Y X
-7.4135 -0.4535 t-Statistic With Constant
0.0000 0.8961 Prob.
*k*k nO
-10.0397 1.4139 t-Statistic With Constant & Trend
0.0000 1.0000 Prob.
**k*k no
1.5407 0.5059 t-Statistic | Without Constant & Trend
0.9697 0.8240 Prob.
n0o no
d(Y2) d(X)
-8.2953 -5.3992 t-Statistic With Constant
0.0000 0.0000 Prob.
**%k **%x
-8.2162 -6.7356 t-Statistic With Constant & Trend
0.0000 0.0000 Prob.
*k*k *k*k
-7.8188 -5.3592 t-Statistic | Without Constant & Trend
0.0000 0.0000 Prob.
*k*k *k*k
Y2 X
-4.2101 -1.3126 t-Statistic With Constant
0.0008 0.6237 Prob.
**k*k no
-4.3614 0.0952 t-Statistic With Constant & Trend
0.0031 0.9971 Prob.
*k*k no
1.2883 0.4950 t-Statistic | Without Constant & Trend
0.9499 0.8214 Prob.
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0.0000 0.0686 Prob.
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(X) C il Jalsall 483e g Ja) Al gha g jual) 4830al) Ll =5 :(4) Jsaal)
(Y2)s

ARDL Error Correction Regression
Dependent Variable: D(Y)
Selected Model: ARDL(2, 2)
Case 2: Restricted Constant and No Trend
Date: 03/15/23 Time: 12:14
Sample: 2005M01 2021M12
Included observations: 202
ECM Regression
Case 2: Restricted Constant and No Trend

Prob. t-Statistic | Std. Error | Coefficient Variable
0.0000 14.27302 | 0.043878 0.626276 D(Y2(-1))
0.0000 | 20.11545 | 0.080286 1.614986 D(X)
0.0000 | -9.618610 | 0.118467 | -1.139486 D(X(-1))
0.0000 | -5.168590 | 0.005167 | -0.026706 CointEq(-1)*
0.006172 Mean dependent var 0.901617 R-squared
0.019845 | S.D.dependentvar | 0.900126 Adjusted R-
squared
-7.285947 | Akaike info criterion 0.006272 | S.E. of regression
-7.220436 Schwarz criterion 0.007788 | Sum squared resid
-7.259441 | Hannan-Quinn criter. 739.8806 Log likelihood
2516193 Durbin-Watson
stat
Levels Equation
Case 2: Restricted Constant and No Trend
Prob. t-Statistic | Std. Error | Coefficient Variable
0.0746 | -1.792405 | 0.230060 | -0.412360 X
0.0000 | 4.679201 | 1.632625 7.639381 C
EC =Y2-(-0.4124*X + 7.6394)

Null Hypothesis: No levels

F-Bounds Test

relationship
1) | 1(0) | Signif. Value |  Test Statistic
Asymptotic: n=1000
3.51 3.02 10% 8.814828 F-statistic
4.16 3.62 5% 1 K
4.79 4.18 2.5%
5.58 4.94 1%
iad Wl (0.90) <l (R-squared) ded ) zai odel (4) Ay Jsaall (e

& Jal (Gl pan) Jiied) el of @l (0.90) <sl (Adjusted R-squared)
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(JaV) Al sk 43 5 A8De S ga g a8 (g e all el (8 dsgaiat 4l il el deaa 8
Sl e (o Ja) Al sk 4 3) 58 A8e 2 sa g ALyl) dpm 3l Ji 5 paal) pm 3 (b i Lia g
Sl

(X) o (F-Bounds Test) 2saall jloal daul g & yidall JalSill d8dle il Ll
A sanll el (g ST a5 (8.814828) ualy dantindl (F-statistics) ded o) Laadli (Y) 5
Al Jii g adall Apa B i i Ale 5 (%01) Aasiee (5 siue die (5.58) Aallll alaall
o) Gw JaY) Al gl o yide JalSEA8le 2 ga g (sl Al
Slua gill g clalitiuN)
clalingy) Y
DM plall (5 giasall e 5 B al) Slall dsal) dail) e 55 i puall jland 8 cldadll o
el el il s 30y sl Lialass) ellgisall 400 550 5 58l 35 23 s
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o3g) JalSll ccanll 3 8V Jaays 33 sl aludl o 50 IS adiad 48 jal) (35l sl
by
e Uail) g paliy) e Uadll Cum (e o sl jiay o alii) Gl 5 SSlgiad 31 el SLa8Y) ) |
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AL VG ade
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