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Abstract:

This study aims to measure the impact of oil exports on Iraq’s gross domestic
product, in order to identify the extent of the impact of oil exports on this variable, and
used the autoregressive model of distributed delays in order to identify the stability of
the time series of the study sample countries for the period (2004-2019) The
measurement of the short and long-term relationship was also used to find out the type
of relationship between oil exports and GDP, as well as the long-term equilibrium
relationship (the co-integration relationship) between the variables of the study. Its total,
especially in the short and long term, and it is one of the important strategic
commodities and that its prices are not subject to supply and demand factors only, but to
other factors that may be political or social, establishing sovereign funds (stabilization
funds/investment funds), which are financed from financial surpluses in the general
budget
Keywords: oil exports, gross domestic product.
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0.5832 0.6687 Prob. (a3 oladl g il o
*E no
0.144146 | 3.109416 | t-Statistic Without Constant & Trend
0.7133 0.9983 Prob. (sie ) oladl g Juld aa e
no no
At First Difference
DX DY2
-3.468951 | -3.729292 | t-Statistic With Constant
0.0261 0.0164 Prob. il
** **
-3.361107 | -3.671272 | t-Statistic With Constant & Trend
0.0973 0.0604 Prob. (e y bl g Jull as
* *
-3.466369 | -2.239426 | t-Statistic Without Constant & Trend
0.0021 0.0289 Prob. (e ) oladl g S a0y g
FEF **
Notes:
a. (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1%
and (no) Not Significant
b. Lag Length based on SIC

EViewsll gt pn Sla jia e alaie YU Glalll dlae) (e : juaall

e oladl g Cull a3 ga g (o stusall die HEIL) (X)) el Ol Gy (3) Jsandl (g
3 J5Y) AN 30 amy g (5 sl e e 0K ol (Y2) Lsaiell Ll (%5) 43 sina (5 siase dic
4 sira (5 slsa (sie ey oladl g Culi da (s g (e oladl 5 i aa g i s 3 g g i
(%10 5 %5 5 %1)
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s ) &l i (el Jalsl) ABDe) Ja¥t AL gha A 31 g3 ABMal) Lsd) el
Al Jall &l yaaie G JaW) Al sha 4 ) 8l 483D L) (Bounds Test) @l :(4) Jsaal)

ARDL Bounds Test
Date: 08/07/20 Time: 11:44
Sample: 200502 201904
Included observations: 59
MNull Hypothesis: No long-run relationships exist
K | Value Test Statistic
1 6.653475 F-statistic
Critical Value Bounds
Al gaadl aul)
I1 Bound | 10 Bound Significance
L_,,ABI." 5 sl
478 | 4.04 10%
573 | 4.94 5%
6.68 5.77 2.5%
7.84 6.84 1%

EViews11 gabi cla jae e slaie YU Gliall) dlae) Ga :jdadll
(F-statistic) 4ed os (i (Bounds Test) Jliisl gl (alall o3l (4) Jsaad) (e
Ao (b i Ll (5 (%5) (s sima vie oabiall A goal) Aadl) 0 1S (025 (6.65) il
Ao 2sa 5 ABAN (HI) Al dpca jdl) Jiti g & jidie JalSS 25a 5 adzy ABGN (HO) a2ell
.S skl JaVl Al Gl yaria Gu  yide Jal&S
o A1) e Gy JaY) Al gha g JaV) B ead ABMa) LA Ll
Al all Al pete o JaV1 Al gha g JaVI 8 yual A8Mall sl U (5) s
ARDL Cointegrating And Long Run Form
Dependent Variable: Y2
Selected Model: ARDL (1, 1)
Date: 08/07/20 Time: 11:39

Sample: 2004Q1 2019Q4
Included observations: 59

Cointegrating Form

Prob. t-Statistic | Std. Error Coefficient Variable
0.0423 | 2.082454 | 0.032361 0.067390 D(X)
0.0102 | -2.667274 | 0.010642 -0.028386 CointEq(-1)

Cointeq = Y2 - (0.8627*X + 109801.5439 )
Long Run Coefficients

Prob. t-Statistic | Std. Error Coefficient Variable
0.0041 | 3.005918 | 0.286994 0.862680 X
0.0044 | 2.979928 | 36847.0480 109801.54 C

EViews1l zeb pn Sls s e e YU Glaldl dlac) (e ; jaadll
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1@lad) (B Al Al il paia (s A8l yuall) JaY) Cilalaa paad
2l ae 435k A8y dagi iy ssiee LA b (X) Aphddl)l O alall o sl
Ul 83k 5 A (g Baal g Bas g ey Agladill il jabiall 335 o) ) ¢(Y2) (Al Al
138 5 4 sine 5 Aadles cilS Undl) s dalea o LS 3an 5 (0.067) i Jaal) sl
138 5 ¢ Maa¥) Aaall gl g dadall <l jaball G & jidie JalS5 48Me 3 a5 I Liaa iy
Lyl @llia () iy Ja¥) sl 483 L colel (& jiiiall JulSill) agaall jlial oy L
@l yaliall 333 o) @ e Jaa)) sl gl 5 ddadil) @l jaliall (4 sina s 430,k 48
Dhiay Jlaa) sl =3l 83l ) (A (g2 o g pan) g o g laday Jyshall Ja) 8 Akl
e Sl dpdadill ol ) Jias a1l Sl Al dagaa 483all 028 5 0aa 5 (0.86)
) ol ll) 085 A S
kel il o4 ((ARDL) gigal (b culidl) (uilad ase g AN Bl Y1 Lad) | Ll
ki) Jleninly (adl) G aladll Jals ;¥1) 130 ol ;¥ A1S5e (e b 1A e oSUl 5 j04])
Breusch-Godfrey Serial Correlation LM
zlall i o Ul (Hetrroskedasticity Test: ARCH) _lia) Jlasiul g
L il ( A83all (%45) 43 sira (5 gl die (plall uilat ade A1S0a (e 3 )84l
Agdaiill l jaliall cp 483l il Gl axe 5 1A Lol SY1 L) 230 0(6) Jsaad)

SVl sl &l
Breusch-Godfrey Serial Correlation LM Test
F- statistic 0.437188 Prop. F 0.6481

Obs*R-squared | 0.987916 | Prob. Chi-Square | 0.6102
Heteroskedasticity Test: ARCH
F-statistic 0.182278 Prob. F 0.6710
Obs*R-squared | 0.187877 | Prob. Chi-Square | 0.6647
EViewsll gt il e e alaie YU ghaldl slae ) (e 1 jadll
AN Lol HY) e e A 3538400 (ARDL) z3i o) (6) Jsaadl (e a3l
a2l A 5é Jis ol ((Breusch-Godfrey Serial Correlation LM Test) Jlia) cawa
(Prob. Chi-Square) s (Prop. F) dad oY « 3l Ll ) ASie 3 g 50 pany il il
(o 33all aladll gla Gl 5 Alal dia Al (2l 515 (%05) 4 sine (5 sl die 4 5iza e
vie 4y 9ea ye (Prop. F) s (Prob. Chi-Square) (s JS s cil€ Eua (uilad axe dlK50
.(Heteroskedasticity Test: ARCH) _Lis) cass (945) (5 siuse
:(Cusum Squares: CUSUM) i) Jlasiuly jaial) zdlail) 4y ) st S840 Ll
U Jal (e dagad) I ERY) e 35l (ARDL) g3 seil 4l Sind) Ll ey
DA aladiuly G35 et A0S b st gl 2 s (e Al el 8 deadil) bl A
Sl Aljal S & geaddl ClXSy (CUSUM)  Blsll (SIAD £ ganll
Jlaall 138 & <l JLEaY) aal e o) LEAY) 13 225 ((CUSUM sum of  Squares)
plaail 5 Sl i) (55 il 3 IS a5 sa s Ol Lad s Ozaga () o s LegdY
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Laliae (5585 L Ll @l JLia¥l oda Jie o «dal) 5 yual Claleall ae Jal) Al sh Claleal)
(CUSUM SQ) (CUSUM) ¢polis¥h g JSU Al an )l S 136 ((ARDL) 4ingial
J.Aﬁy‘;};_)ﬁum};_)ﬁ.d\ QM\@A;LJ\@:_)(%S) ngﬁumd.\.cb);j\ J)A;J\ JU:\ Jala

30

20 ]

10 ]

-10 | -

-20 |

oSally s S s

CUSUM of Squares

5% Significance |

ea ¥ Aall il 5 Adadil) el paball (8 aall A8Mall 4y ) jiial sl gilii (1) JSa

EViewsl1l GAUJ.} Gla da e alaie YU Glaldl dlac) (e jaadll

Jaly (B sll S5l g gaaall o) (CUSUM) sl ey (1) JSEN (e Jaa3ly

@BJM\uM\%J\Jm\eAQGjLddﬁ\&jc(%5):u)mdjl.mmﬁ)ﬂ\ﬁﬂ\djh

Gilay jal (S g ganall magd (CUSUM of Squares) sl Wl ¢ uadll JaY)
GOWRY) e by o(%5) Asiee siue die A all adll dga A Sy B gl
duishll Ja¥) zigall 4 sl dua o) (CUSUM of Squares) s (CUSUM)

wail) JaY) 3 gail b ) i
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Slua gil) g claliiiuy)

scilaliinay) Yl

Alaa¥) Al il ad 5 85 5S daalise 45 8L Dy 1 5 dagall joliaall (o Jadill ey
aani Y o el () 5 Aagall Dl yiad) addl (e s 5 Jyshall g ueaill cpadll b dala g Ll
Ao laial o) dpbis ()5S 38 (5530 Jal gal Lail g Gannd Ll 5 (m 5l Jal 50

o Glilee e Ll Loy 3all ey o ) By Sl g pall s LalaBiV) il sinll o |
ALYl dadl o 8l Aglayy bl ¢ A8l e AW a1 Auala 5 3 pal) cliiall gl
aAlladl gas A ) slasyl GliSHy gy (e ald e Leaic) Loy 3oV e s
DY) bl |l ST 31 gl Jaa Q) Laiill jaal e Sl salaie) G oAl
(b sl ool e Ll s 5il uSaty Lae dpallal)

e 5SS Adliie Cilga (el il g Apallad) dadill el Gl ol i) g el i) le ) )
zoAs Jaly (Glelay)) e culally Al L oS dale unl o Ly e 5 4l
dand ) Caags Al Cilad g5 Lail 5 daladl Ll 5ol 8 Lgde Slaie W) Sy Y g dpkadill (31 gu)
Aadadill (3) ) (8 (G luadll

Glaa¥) sl il ae 4505k d8ay dasi iy ssiee Ll @) (X) kil @l jalall
Slea¥) sl 73U 82k 5 () (o Bas) g Bas g Hlaiay Apkadill il jabiall 334 5 o 61 ¢«(Y'2)
Al Loay) @lia o iy JaY) Al sla 28300l L)« puadll JaY) A 3255 (0.067) Llaia
Lhatill @l joball 333 of ol aal) sl il 5 ddadall ol jabiall ¢ 4 siee s 430,k
Dhdiay Maa¥) Asall zlil) 8oy A s agw saaly sang e Bighll Ja¥) A
Al pall &l parie G & yidia JalS5 A83e @lia ) 5 <33 5 (0.86)

LS pbal) pailad ane AQAG 5 SN dalis HY) A5G (e H3ial) 3 ) glA Al & jeldal g
skl g sl Gula¥) 8 aall 3 saiW) Ayl jiiuly il o gl

sl g} Ll

il lee (A Aol Bl Ge 2 Bl (B ALl Y BShell e )
Gl i an gy 1A (B padl SLaBYL (gl W jiay G sSall dellaivl aac g Lo
Sy dn g5 Lo Y Al S il le ) diadiad o 4] JalSH acall a5 Galall o Uadl
(sl LBl g 3 el

sl LT e Jandi g sLat8VI 5 8 (e e Wl iaWl LAY (e salELY)
(bl Jlaall & dyila ol ol Al 5 )08 5 il LSl 1y 8 ad by Loy

) Y A L A 3ilie e LB aae 5 Gall 3 il Mlie g b5 i
A2l (5 Lall S ¢ pall st DA (e Apms My 211 e 5 ik gl) Sl e
@Y o sSall BN e SV ¢ 3l disad 8 daalil)l Lol Clulud) s
leliall aca e Siad claaal) glhady clially ol )3l ¢ Wil Ll cleUaill acal
Al el a5 e Janl) 5 4 2l
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baall

gyl jakaall Y

byl ) Glaa gad el ) 8 5 badill ((2007) caie Jlea g gl

Baniall A al) < LY ddaai) i) Gl g clad Hall il Y K e ¢ 5V Aaudall

caldat A 0 el 3 Aia¥) clhliay) bl ((2016) sy e aluy aliall

Bl ladl 4Say 1 ¢ I dnkl

il il Lo b iy ddladl A d) ((2017) s e cdhaid « SLE e g il

daala i@l 3 laYl IS ¢ piuale Alsy (2015-2000) s2ell G3lall & JleaY)

LB el dpualall

Lps o (abaBY) J)EaY) Giat (3 Copall o 553 (2015) sy (G o

L ¢(3ied drala eV AS ¢ jiale Al

A gl Ay jal) ASlaal) (Sl dpabaBB) Cilbhaadll dallas ¢(2015) el (s las

sk 405l gl AB3all Jidas ((2013) omea aihalllae (lasd Gl e o G

eV a5 dlai g Lild Adagi pall o 3laill gad oshad 5 3aa gl aa ol sl Jlexins JaY)

Boadl daala (34 222l 9 alaall dala®®yl 4 glall dlas ((ARDL)

Jsane e Alaiuy gabaill Jiad ((2012) ¢osiem ST )l cgala 58 ) dgana

Aol Al o jisal) Jalsill s Uadll momal 73 gad aladialy (3l all 8 dgay )l ddalday)

lazs daala ¢4 222l (40 Al ¢pdl )

dgiad) sladl LG
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