Jl S ol @SSO sladYl Sl phge jam pib JEg eld
(dpmly> Dl BLal) ¥4 14— 4 4 & Bl
Measurement and Analysis of the Impact of Some

Indicators of Macro-economy on the Gross Domestic
Product over the Period 2004-2019 (Iraq -A Case Study)

Vg (B ot
Muhi Issa K. Al-Wazni
M) blladi usr GBI s |
Prof. Kadhum Ahmed Al-Battat
T gl ol G .
Prof. Tawfiq Abass Al-Massoudi
EWLYP
INs o 4] aed Bs Ll g B3l Baidl 322 U1 Sl Lging Q) Js 201 s
G o memel) g 3 Gaao) iy Bl e canlie Jdas DlisY1 Lo fod
Sl deid) Blos ade g5k L 00 O (Y] L;ls‘ﬂ WG sl wVdae Sol5 dnd)

[raboe o) i gl JSU sLad¥l Sl bge ams Bhlae D o sl ly 3 (b o0

lasyly 5)oY adST/ oS Al
bzl )oY 28T/ S anelr Y
lasyly 5oY 28T/ oSS Al -y

TYA



(1.5 sty lystally BVl jlazze¥ly Sga¥) Skl ods g 31 chpaid) diken
S Jall o alad O S mslasl slge a Blall 4 wien Lo OF (Jla¥) JB1 U oo (3
o2n 6 adlan I e VIS Gaoen g (slasVl Bl 332 (3 aes 5,4b 334 O Ko
oan Ledsuinl 3ol Bl sl L e (JaY) ) sl e JST) sLas) o
HE U e (s Slpane) SLasl sda am 536 e Al (3 BSLa ) S
W d aylh olaadl O skl (W) 3 Sl ol s gt 31 ((mb rae) LY
WG gy b B S Y s ) i) Slslo O LS S U (3 e 55T
A ol hladl pdmy Cas Bl slasVl 3 alasl wlelad)) 0b b s s
o AW b al e Jail) pladll dase 3 ol 3 Toldl ol Sy 0 (Ss )
@ (8 le) nS S eales ¥ Ll sladl) Slnze O LS (B b e wilrla)
@ gsnn 5B U 2V (20 ohslea¥I Ol e Sab (64 BsladYl oleladll losia

LJesll) N1 3 sl
Y ) U adSA SV S slasY) ol sge e kil OLS)

Abstract

The majority of the countries of the world, including Iraq, seek to achieve
economic development, and make it a goal they seek by working to maintain
an appropriate rate of development and for various levels, so that the
community can achieve in the long term an increase in the rates of growth
in the gross domestic product, that the most prominent implication of the
development process is to bring about A fundamental change in the reality
of society through addressing some of the macroeconomic indicators that
are directly related to the development process, as these variables
(consumption, investment, spending, exports, imports, etc.) contribute to
maximizing gross domestic product, that Iraq has the resources Economic
can make it one of the countries that can achieve a qualitative leap in
achieving economic development, and this will only be achieved by
addressing the impact of some macroeconomic variables on the gross
domestic product, hence the importance of research, as we used some
statistical treatments to study the extent of the impact of some These
indicators (independent interpretations) on the gross domestic product (a
variable variable), as the results of the statistical analysis in the long term
showed that the current expenditures have no significant effect on the local
product, and that exports Crude oil, too, has no significant effect on output,
and this can be explained by the fact that the economic sectors in the Iraqi
economy are characterized by a lack of sectoral entanglement in a manner
in which its effect can be reflected positively in the output, as the oil sector
depends on satisfying the predominant part of its needs through the outside,
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and that The products of the oil sector do not contribute significantly (except
for fuel) to the products of other economic sectors, in addition to that the
imports for the purpose of production have no significant effect on the output
in the long term.

Key words: macroeconomic indicators, structural imbalances, gross
domestic product.
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Variable Coefficient Std. Error t-Statistic Prob.*

GDP(-1) 0.551230 0.391119 1.409368 0.1923

CE 5.357574 2.475384 2.164341 0.0587

IE -4.298847 4.554827 -0.943800 0.3699

EO 2357771 1.878835 1.254911 0.2411

IM -4.859026 1.727981 -2.811967 0.0203

C -5036375. 40102777 -0.125587 0.9028
R-squared 0.874518 Mean dependent var 89825983
Adjusted R-square 0.804805 S.D. dependent var 70905851
S.E. of regression| 31326807 Akaike info criterion 37.64702
Sum squared resiq¢  8.83E+15 Schwarz criterion 37.93024
Log likelihood -276.3527 Hannan-Quinn criter. 37.64400
F-statistic 12.54465 Durbin-Watson stat 2.434386

Prob(F-statistic) | 0.000773 |
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F-Bounds Test Null Hypothesis: No levels relationsh
Test Statistic Value Signif. 1(0) 1(1)
Asymptotic: n=1000
F-statistic 3.435699 10% 2.2 3.09
k 4 5% 2.56 3.49
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2.5% 2.88 3.87
1% 3.29 4.37
Actual Sample Size 15 Finite Sample: n=30
10% 2.525 3.56
5% 3.058 4.223
1% 4.28 5.84
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.754651 Prob. F(5,9) 0.6036

Obs*R-squared 4.431043 Prob. Chi-Square(5) 0.4892

Scaled explained SS 3.862783 Prob. Chi-Square(5) 0.5693
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F-statistic 1.565852 Prob. F(1,8) 0.2462

Obs*R-squared 2.455378 Prob. Chi-Square(1) 0.1171
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Variable Coefficient | Std. Error | t-Statistic | Prob.
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CointEq(-1)* -0.448770 0.079250 -5.662731 0.0003

R-squared 0.641628 Mean dependent var 17159612
Adjusted R-squared| 0.641628 S.D. dependent var 41957177
S.E. of regression 25117324 Akaike info criterion 36.98035
Sum squared resid 8.83E+15 Schwarz criterion 37.02756
Log likelihood -276.3527 Hannan-Quinn criter. 36.97985

Durbin-Watson stat | 2.434386 |

* p-value incompatible with t-Bounds distribution.

F-Bounds Test

Null Hypothesis: No levels relationship

Test Statistic Value Signif. 1(0) 1(1)
F-statistic 3.435699 10% 2.2 3.09

k 4 5% 2.56 3.49

2.5% 2.88 3.87

1% 3.29 4.37
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Levels Equation
Case 2: Restricted Constant and No Trend

Std. Error | t-Statistic |

Variable | Coefficient | Prob.

e



CE 11.93836 8.876294 1.344972 0.2115
IE -9.579187 16.33731 -0.586338 0.5721
EO 5.253857 7.340055 0.715779 0.4923
IM -10.82744 8.453036 -1.280894 0.2323
C -11222632 95463588 -0.117559 0.9090

EC = GDP - (11.9384*CE -9.5792*IE + 5.2539*EO -10.8274*IM
(-11222631.8581
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