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Abstract

The importance of the research stems from finding new
alternatives to show the impact of non-oil revenues on the gross
domestic product in order to advance the Iraqi national economy
and increase gross domestic product rates and economic growth
rates. The researcher believes that the lack of diversification of
public revenues poses a great danger to economic growth, and
this is attributed to the weakness of the production base of the
Iragi economy and direct reliance on traditional production
methods The research aims to demonstrate the effectiveness of
non-oil revenues in the gross domestic product in a way that
contributes to improving the country's economic situation. To
clarify the above, the researcher went to analyze non-oil revenues
and demonstrate their impact on the gross domestic product in
Iraq for the period (200°-2022). The researcher reached important
conclusions in this regard, represented in proving the hypothesis
from which the research was based, which indicates the weak
impact of non-oil public revenues in all service, agricultural and
industrial fields in Irag on the gross domestic product during the
period mentioned above.
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Dickey Fuller Test for the Expanded Unit 3aagll jial pugall 168 o LAl
root
2022-20058all (3 ad) 4

UNIT ROOT TEST RESULTS TABLE (ADF)
Null Hypothesis: the variable has a unit root
At Level
GDP O
With Constant t-Statistic -0.7506 -2.0142
Prob. 0.8074 0.2783
no no
With Constant & Trend t-Statistic -2.6177 -2.8403
Prob. 0.2778 0.2047
no no
Without Constant & Trend t-Statistic 1.3727 0.5637
Prob. 0.9507 0.8278
no0 n0
At First Difference

d(GDP) d(O)
With Constant t-Statistic -3.2178 -3.6921
Prob. 0.0391 0.0164
With Constant & Trend t-Statistic -2.9549 -3.4131
Prob. 0.1749 0.0872
n0 *
Without Constant & Trend t-Statistic -2.7462 -3.5389
Prob. 0.0094 0.0017
ok ok
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Gsinall de ot USG5 O 5GDP gessidl o maiy (Y) Jsaall
S i) dudd) o e Jy L day JSY) GA v G e sl Ll
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SJEmY) B e Wl Tdse Jhm beosas (1) LY dsod e
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VAR Lag Order Selection Criteria
Endogenous variables: GDP O
Exogenous variables: C

Sample: 2005 2022

Included observations: 16

Lag LogL LR FPE AlC sc HQ
0 -375.2779 NA 1.04e+18 47.15974 47.25631 47.16468
1 -353.9792 34.61045 1.21e+17 44.99739 45.28712 45.01223
2 -346.9960 9.601834* 8.59e+16* 44.62450* 45.10737* 44.64923*

* indicates lag order selected by the criterion
LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error
AIC: Akaike information criterion
SC: Schwarz information criterion
HQ: Hannan-Quinn information criterion
( Eviews 9) C..ALI).J Jalasl) s Alaie YL Eaalall alae ) e J g2l
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Dependent Variable: GDP

Method: ARDL

Sample (adjusted): 2007 2022

Included observations: 16 after adjustments

Maximum dependent lags: 2 (Automatic selection)

Model selection method: Akaike info criterion (AIC)

Dynamic regressors (2 lags, automatic): O

Fixed regressors: C

Number of models evalulated: 6

Selected Model: ARDL(2, 1)
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Variable Coefficient Std. Error t-Statistic Prob.*

GDP(-1) 0.532001 0.157177 3.384724 0.0061

GDP(-2) 0.217722 0.088199 2.468530 0.0312

(0] 1.715795 0.112536 15.24663 0.0000

O(-1) -0.862037 0.227441 -3.790158 0.0030

c -10302.75 10813.57 -0.952761 0.3612

R-squared 0.986965 Mean dependent var 226948.5

Adjusted R-squared 0.982225 S.D. dependent var 69511.30

S.E. of regression 9267.558 Akaike info criterion 21.35673

Sum squared resid 9.45E+08 Schwarz criterion 21.59817

Log likelihood -165.8539 Hannan-Quinn criter. 21.36910

F-statistic 208.2155 Durbin-Watson stat 2.193520
Prob(F-statistic) 0.000000

((Eviews 9 ) qabi i Jisl it sLie Yy il Sl e
Shaati S g sl sadl AN sV zdsad & (£) Jsaall
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AVS 1 L Ll O wdall gy ol o e e JS Al @)
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( Bounds Test) dgaadl JLad) (1©) Jga
ARDL Bounds Test
Sample: 2007 2022
Included observations: 16

Null Hypothesis: No long-run relationships exist
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Test Statistic Value K
F-statistic 4.585094 1
Critical Value Bounds
Significance 10 Bound 11 Bound
10% 4.04 4.78
5% 4.94 5.73
2.5% 5.77 6.68
1% 6.84 7.84
Test Equation:
Dependent Variable: D(GDP)
Method: Least Squares
Sample: 2007 2022
Included observations: 16
Variable Coefficient Std. Error t-Statistic Prob.
D(GDP(-1)) -0.217722 0.088199 -2.468530 0.0312
D(O) 1.715795 0.112536 15.24663 0.0000
C -10302.75 10813.57 -0.952761 0.3612
0(-1) 0.853758 0.282490 3.022262 0.0116
GDP(-1) -0.250277 0.089701 -2.790136 0.0176
R-squared 0.967872 Mean dependent var 17967.26
Adjusted R-squared 0.956189 S.D. dependent var 44276.61
S.E. of regression 9267.558 Akaike info criterion 21.35673
Sum squared resid 9.45E+08 Schwarz criterion 21.59817
Log likelihood -165.8539 Hannan-Quinn criter. 21.36910
F-statistic 82.84520 Durbin-Watson stat 2.193520
Prob(F-statistic) 0.000000

AY
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Jhal) g3 galll (M) BLS M LM LSS (1) st
Breusch-Godfrey Serial Correlation LM Test:

F-statistic 1.201288 Prob. F(2,9) 0.3448
Obs*R-squared 3.371275 Prob. Chi-Square(2) 0.1853

Test Equation:

Dependent Variable: RESID
Method: ARDL

Sample: 2007 2022
Included observations: 16

Presample missing value lagged residuals set to zero.

Variable Coefficient Std. Error t-Statistic Prob.
GDP(-1) 0.047486 0.164071 0.289422 0.7788
GDP(-2) -0.027361 0.090920 -0.300941 0.7703
o 0.005282 0.110642 0.047740 0.9630
O(-1) -0.053014 0.240316 -0.220599 0.8303
C -863.0081 10678.73 -0.080816 0.9374
RESID(-1) -0.212368 0.331930 -0.639797 0.5382
RESID(-2) -0.463390 0.309396 -1.497725 0.1684
R-squared 0.210705 Mean dependent var -6.63E-11
Adjusted R-squared -0.315492 S.D. dependent var 7936.263
S.E. of regression 9102.489 Akaike info criterion 21.37012
Sum squared resid 7.46E+08 Schwarz criterion 21.70813
Log likelihood -163.9610 Hannan-Quinn criter. 21.38743
F-statistic 0.400429 Durbin-Watson stat 2.018964

Prob(F-statistic) 0.861186

( Eviews 9 ) g ) Jatl gilss eVl il sacl e

Y ozisall ol man ()dsaall ozl @bl e g3 A e
Lllaa¥l ded oY ki ey Al 4 S LoV Alae ge Sl
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Heteroskedasticity: ARCH J&idl (V) dga
Heteroskedasticity Test: ARCH

F-statistic 0.025411 Prob. F(1,13) 0.8758
Obs*R-squared 0.029263 Prob. Chi-Square(1) 0.8642

Test Equation:
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Dependent Variable: RESID"2
Method: Least Squares
Sample (adjusted): 2008 2022

Included observations: 15 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.

c 59399772 31892341 1.862509 0.0853

RESID"2(-1) 0.044257 0.277634 0.159407 0.8758

R-squared 0.001951 Mean dependent var 62166710

Adjusted R-squared -0.074822 S.D. dependent var 99950075

S.E. of regression 1.04E+08 Akaike info criterion 39.87396

Sum squared resid 1.40E+17 Schwarz criterion 39.96837

Log likelihood -297.0547 Hannan-Quinn criter. 39.87296

F-statistic 0.025411 Durbin-Watson stat 2.000932
Prob(F-statistic) 0.875798

( Eviews 9 ) gt Jalail) #3li slaic Y4 Caldl slac (ye
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ARDL Cointegrating And Long Run Form
Dependent Variable: GDP
Selected Model: ARDL(2, 1)

Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(GDP(-1)) -0.217722 0.088199 -2.468530 0.0312
D(0) 1.715795 0.112536 15.246632 0.0000
CointEq(-1) -0.250277 0.089701 -2.790136 0.0176
Cointeq = GDP - (3.4112*O -41165.3784)
Long Run Coefficients
Variable Coefficient Std. Error t-Statistic Prob.
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(0] 3.411248 0.546036 6.247301 0.0001
C -41165.378368 42794.469274 -0.961932 0.3568
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