2021/9/30 :2¢/55 23ad1/17 aall/Azabuai®y) g 4y ))aY) o glall oy 1S5 Adae/abuali®) g 5 )2Y) AadS/cy S5 dasla

https://doi.org/10.25130/tjaes.17.55.2.29

(VAR) _Lid) Jlariady 3) ol B Sl z L) Ao Sad) jladd 51 (uld

e 0y (8 A%l Open 2aa (33 llae ]
L@y g 5 ey dulg L@y g 5 ey dulg
S5 drala S5 drala
rafal.rashed.hamed@gmail.com abidalhamad@tu.edu.iq
oaliial)

& Sl il J peane Al Ul de) ) @Bl 5 dalads Al jo () Gl Cangy
S (Gl all 8 Fans ) Cilgal) (e Lgale Jgeanl) 5 Alududie o) gl clily Gi e G al
aolie A b (e ol (3Ll 5 €3 al) (0 Sl ) e Sl el 1 (il i) i
sy lillys aiel ) o Dl s ) (5355 g Sull g Sland 3305 O
4 Eiul aae (ADF) ddan! 5o dyie 3l Judlad) 4 ) jiiu) g0l < jekal g aie sl zLsy)
Jiay A (X) Jatsall puatiall 5 zL0Y1 Jiay 3 (Y) nopriall (5 giusal) 2ie 4t 3l Judlud)
olatl 5 ol 5 alald 3 s 9 (5 sl (e (i) Cppiall JSV) G 381 3ays ¢Sl e
& L (%105 %55 %1) dsiee (s sie ie e oladly adall asa g pac 5 )
Ay D) 320 o) gl S s Jland g Lok ADle dus G (VAR) Jlasl
Alia Gl O sl sa HLa) i ColEN WS (%0.12) Ay LY 30l ) Iy (%1)
DSl el Jpeana lad acay Al jall Cua gl g sl jall Gl parie (g @ yide JalSS A8
gV (sl (Julls Jsanal 18 (e de 5 ) el Claluall 224 ) e (e ) all uéad]
skl allall J 52§ gl Aaall
VAR z3sail  Sull zla Sl el sdalidal) cilalsl)
Measuring sugar prices on sugar production in Irag using a VAR test

Prof. Dr. Abdul Razzaq Hamad Hussein Researcher: Rafale Rashid Hamid
College of Administration and Economics College of Administration and Economics
Tikrit University Tikrit University
Abstract:

The research aims to study and analyze the reality of the cultivation, production
and productivity of the sugarcane crop in Iraq according to the serial data of years
obtained from the official authorities in Irag, as well as the aim of the research to
measure the effect of sugar prices on sugar production in Irag, and the research was
launched from the hypothesis that the width of the cane crop Sugar in Iraq suffers from
a deficit and its insufficiency to meet the local demand, and thus the state resorts to
importing it to compensate for the shortfall, and the results of the stability of time series
by ADF showed the instability of time series at the level of the two variables (Y) that
represent production and the independent variable (X) that represents sugar prices. After
taking the first difference of the two variables, it settled on the level with the presence
of a breaker, a breaker, a time trend, the absence of a breaker and a time trend, at a
significant level (1%, 5% and 10%). By (1%), it led to an increase in production by
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(0.12%). The results of the Johann test also indicated that there is a joint
complementarity relationship between the variables of the study, and the study
recommended support for sugarcane crop prices to motivate farmers to increase the
cultivated areas of this this results in the improvement of local production, similar to
that of the developed world.

Keywords: sugar prices, sugar production, VAR model.
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dadll e S statistical 4sbasy) (Trace) ad oS dishll ¥ e KUl Zlul,
sa s G el A (HT) Al das jdll 36 1M 945 (s sive 2ic Critical value s )
< yidie JalSi 3 ga g ade () ypdd ) (HO) poadl dpa 8 (b i g cpaiall G o i JalSS
obaall dedll sl s statistical value dsbaay)l daall Wl o psiall o
ssisa 2 (Critical value) da_all 4adll (0 Sl 48 Maximum Eigenvalue

pdadl dpia i (b 5 g ALl Apm Jal) J g 2S5 (A1 jaY) Aedi Ay siaall

Ryl a1aauly A yall ) puaie oy o i) JalSEl) 8N Lal il 1(4) Jsaal
Osila s

Trace S L5
— - il —
Statistics ‘uﬁl v L ) panll 4y
Trace (A saal)) Prob. ALl Glgaie 22
(Aiinall) 5% i & yigall Jalsill
26.62865 15.49471 0.0007 r>0 r=0
11.73516 3.841465 0.0006 r>1 r=1
Trace test indicates 2 cointegrating egn (s) at the 0.05 level
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2021/9/30 :2¢/55 2:21)/17 alaall/Agabuai®¥) g 4 )3Y) a slall oy )5 Alaa/abuai®)) g 310y Apls/cuy )5 draln

Maximum  salial) 4adll LG
Statlst_lcs 4';,);“ Lol L il panll 4y
Max-Eigen (A saal)) Prob. Lo Cilgaia 22e
(Aaiinall) 5% i & jidall Jalsall
14.89349 14.26460 0.0397 r>0 r=0
11.73516 3.841465 0.0006 r>1 r=1
Trace test indicates 2 cointegrating egn (s) at the 0.05 level

Eviews.12 gl n Sla jaa e alaie Yo Glalll slae) (e juadll

4 yra (e Y Al Al O e G (VAR) S lasiV) 73 sail Jidai o) jal J
e Auaad Gy 81 oo B eV 33 o) (4) Jsas e gy s ¢oliall elag¥) 3
daf J8 Qi 33l o Bl eUayV) 3300 o)) Cus (HQ, SC, AIC, FPE, LR) 25
(2) g‘szJ}SLJ\ Jﬁl&d\&'&dﬁy

HQ SC | AIC | FPE LR | LogL |Lag
45.86817 | 4591919 | 45.83809 | 2.77e+17 NA -1006.438 | 0
4201026 | 42.16333 | 41.92003 | 5.5le+15 | 168.0950 | -916.2407 | 1
41.37246* | 41.62758*% | 41.22209* | 2.74e+15% | 34.31081* | -896.8859 | 2
| 4145220 | 41.80937 | 41.24167 | 2.81e+15 | 6.002588 | -893.3168 | 3
41.64871 | 42.10793 | 4137803 | 3.24e+15 | 1.591018 | -892.3167 | 4

* indicates lag order selected by the criterion

LLR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error
AIC: Akaike information cnterion
SC: Schwarz information criterion
HQ: Hannan-Quinn imnformation criterion

Eviews.12 @AU).) Gila i Je Al YU Glialdl dlac) (e ol
Dl 3 gadl Jalat Jsan (e ey sl Jal) & pitia G (VAR) S laady) Lad)
O b Sl U ae Agayda Ay Jas 5 Sl sl b Al all @l il (VAR) (SI
(%0.12) Zasty (Y) Sall 21831 80l 3 () (5255 (%0 1) sty (X) Sl Jlasl 330 5

& Oim (X)) Jiteadl jaidl o) S lee 0,91 Caly Adj? A sl 5680 o)y
DLEa) Ll 23l Jai al (s Al dalse 5l 35 949 (AL 5 0% 91 Ay Sl Ll
Jbia) Ll eP-value AYall s siwe G (X) Jicall juriall 3 508dl) dddadd 4 ginas (t-test)
Ludinal (F) dad 8 Haall zisaill dygima I LI 288 (F-test) dalleal) 4 sixal)
Al A il Jii 5 (HO) pdall dpa i (2 53 dle 5 (%5) 4 sine (5 s 2ic (124.78)
.(H1)
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2021/9/30 :2¢/55 23ad1/17 aall/Azabuai®y) g 4y ))aY) o glall oy 1S5 Adae/abuali®) g 5 )2Y) AadS/cy S5 dasla

Al _all il ity A8l (VAR) (I lasiy) L) g6l 1(6) Jsaal)

& Ja¥) & il VAR LA it

Variable | Coefficient | Standard errors | t-statistics | P-value Yl & siwe
X 0.122100 0.45776 1.02245 0.00119

R-squared 0.92

Adj. R-squared 0.91

F-statistic 124.78

Prob. F 0.0000

Eviews. 12 zb p cla jaa e e Yo Glalll slae) (e 1 jaadll

Slaa sl g ctaliiiuy)
scilaliiiay) Y

Ladl ellal s llal) dals aud ISy ey Sl ol Jpana (e adl Zlay)
axc s oLl 13 Jlea) a5l Llpnd) g lia sW) G J eanall 138 dalii) 6 235 2 5a g
d)...a;d\ Jaa :\_Alﬁu\ 33l ) Jal (e CM il t\;..u.d\j ?‘:J\ ﬁqsﬁ
Lty Sl e 3ol o) Gl Sl Zlals el G 8 Lsiees Ao,k dDle Gl
¢(%0.12) Aty JSudll e zL8Y) 8305 N 505 (%1)
Jiisall ariall of 6f (0.91) cardy el 23 50850 (Ad].R?) dyyesiil) 581 o) Jaadl LS
Ll () ) uiall 8 ol ) (e (%691) (Alsa i (X) il 7350 8 Jalal
Jiah Gl yaiall 038 5 ¢ eVl iy 23 seil) LAl o) 490 sdie il i 68 Aadall (9%)
) il e ) sdall i) cl il
Al all ) it Gl @ yidie JelSEABMe @lia Gl () saila sa LA il < yelal g

Gla gl l,yli

A S 5 sadll (e el aud Sl iy ) B sl e sl
Db Y ey Y Gl e acs ) Al Jaalaall lrd acd Al any dic
lalanad) p3a MAT aie Adlial) Jocaladl) jlaad 5l e )

Ada S LYY ) J s sl xead) A slaal lld g ¢ Sl Gl @Dl 20 55 A glaa
Aoty shlie 4 cpe el Gy 8 W el 3l SV 8 5eal 38U o) B )5
Sie 5 sl Al 55k e bl IR e st (8 alaaY Al b Sl Jseana
) 1) ea€ g patde gy 58 ol il g J seanall Aalal) ol gaill
p2a () Lo W 5okl il iy, Sull sl Jpanal el 3l cpalill e Y
=N ZLaY) 8 a5 il e 38 Jualadll
18 (e de ) 3ell Claludl 3345 Ao gue ) el juiail Sul) Cual Jpeane el aca
oshiall allall J 528 s} Aaall ZLYL (2 5l il 5 J el
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JJMA!\

Ad ) drala Al prad) Gisanll dlaa clad ) 235 Jal 5o

‘; Lﬁm‘_j DSl ol Y c;“‘lﬂﬂ‘} Lﬂgd\.;aﬁ‘}(\ alasil) c(2016) ) e 2l h\sh\_).)\ c‘gg.a;l\ .

S 5SS daala de 3l A4S c‘;cb)'l\ ¢Alandy) (».ng ¢ sitale Al ¢(3) jall

daala gaig Jlea¥) a4 il ) dilcaall Clanall 53l ((2003) e (ol ) 5 3 c2aaY) |

Al gaill iladaial 480 5al) JleaY) s Sl Couad Alaial ¢(2004) ¢ e mld 506 el jluall |

Alar daala e IS Alal) Jualaall aud ol ) 5iSada 5kl (JleaV) Cilaya g

o Jalaill § 4y ylasl) Lﬁdl.mﬁ‘ﬁ\ oeladll c(2011) ccadal s cL..gd..g)'S\ cggj)u: LS ‘Lﬁjm&\ .

OV clas ca sl s all glica Hla ¢ d6Y) dakall

aoalaidy) dallall da ) Cvc ‘_g salall Jasal Joas C“)M Jaza c(2009) ¢ yudall cﬁ)ﬂ\ Qe |

o shall A0S A gl ApsbaBY 5 Al A Y1 sn Jsall alall Sl el g A ks A 50

odaaill Analladl Hlea¥I (pu A8Dd) Julas c(2008) a2 e&\‘)A (e (i g slaa cgg}\é.m]\ .

Alaall ¢ialaBY) o slall A1 el dlaall ((VAR) G330 laaiy) aate alasiuly callly 5l
o gall Dralas <14 2221 10

sk 4 )il A Jidas ((2013) comea bl e (lagd ol 2 o G

eayy) C"J}:’ C.J\.AJ} Ll A.LJS)AS\ CJLA.’J\ = sl g 32 6l Al sl Jlaainly JaYI
.B)m,\l\ daala (3 222l 9 Alal) M_mha.@‘)!\ ?}M\ idsa c(ARDL)

Aae gt 3l Judbad) Jilas 3 ol el JalSall g dpund) LSS ¢(2011) ¢S oo

Gaala <5 2all 33 alaal) i gl ol slall Al dalal) bl yall 5 gaall (s
L elp 8

e 3k g Al Al (2012) A bl (G ccadalll de (IS (LN ae
222l 10 Alaall cdaliaBY) o glall 280 jall Aaall ¢ oo Gadad xe @ i) Jalsill s
Al gy patiuall daalall (33

il ) padl Sl delica Bl el b S ((2020) 8 3 se dole e

O sl Z8M) Al 35 5l 8 VAR ziles alasiad ¢(2012) ¢ e eal sall colaie ¢ )i
ool ey Gadls Alna g b Mau sl llaaly sl gl el
(el daala ALat8Y] A4S (D 2ael) 28 alaall (A gilall g palatay)
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