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Abstract

The study aims to provide a new estimate of the total demand for Iraq's
imports for the period (8 196-2002), through the use of standard models and are
equipped with diagnostic tests based on dynamic models in the framework of the
concept of symmetry integration and error correction.

Has been a focus on the most important determinants of the demand for
imports, a total income and relative prices and the foreign reserves and the
different alternatives. The study was moved to the analysis of the properties of
time series variables and characterization using the form after several tests to
determine the rank of the integration of all time series and verification of
symmetry integration between the demand for total imports model variables to
estimate the effects of short- and long-term determinants approach following
error correction. This is another side of the study provided an estimate of the
price elasticities Aldkhalah and demand for imports and Medellin short and long.

The results confirmed the need to include kinetic structure in demand for
imports in order to reverse the behavior modification function and hence the
average length of delay as a medium.

And enjoy the demand for imports few Bmronat in the short term and become
much flexibility in the long term for both income and relative prices.
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InM =1.47+0.53InGDP - 0.389In RP — 0.7 Dummy
Pvalue: (0.28)  (0.003)" (0.018)" (0.12)
R*=044 , F=10.02" , DW =0.67
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R*=081 , F=373" , DW=19
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(4, JSEYI b daage LS (I(1)) 1 dapall (ho alelSia Lol @llig Jo¥) Bl wie il gy

LOG(YT) LOG(Y2) )
15 2 8'
1.0 o %
10.5
S <
10.0 ,DQ
-4 - H
9'5_ E
6 a
9.0 - ,%'
Ju)
8.5 e -8 T e .
65 70 75 80 85 90 95 00 05 10 65 70 75 80 B85 90 95 00 05 10 ral
=
hG)
LOG(Y3) LOG(Y4) m
4 12

el oloet)

4,
2_

) !

1 4
4
¢ GIS 7I0 7I5 BIU 8I5 E\IO 9I5 OID OIS I1IElI I : GIS ?IO 7I5 SIO BIS SID ‘3IS DIO DIS 1I[JI 1
(1) o< 3,
Goal) e Spiall jle gl LN ey X
Eviews 7 zaliyn gilis @ jaadll 5:
1988 s ol il gt : (GDP): (V1) o

1988 sl dusial) Allaay! syt : (M) (Y2)

108




AN e gms 5)9; . > A ¥+ +¥-1871A) Biutull (o sl Jusbtnial) JUD) (§ Gl i) 13 ) st B} (el bl ) i )2 20
SN 52 s 3,0 . & .\
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Correlogram of LOG(Y2) Correlogram of LOG(Y1)
Date: 11/12/14 Time: 20:19 Date: 11/11/14 Time: 00:29
Sample: 1961 2013 Sample: 1961 2013
Included observations: 42 Included observations: 46

Autocorrelation Partial Correlation AC PAC Q-Stat Prob Autocorrelation Partial Correlation AC PAC Q-Stat Prob

0.889 0889 38.771 0.000
0.804 0.066 71.209 0.000
0.721 -0.025 97.906 0.000
0.635 -0.061 119.08 0.000
0.552 -0.035 135.48 0.000
0.474 -0.028 147.88 0.000
0.403 -0.014 157.06 0.000
0.342 0.006 163.85 0.000
0.284 -0.022 168.66 0.000
10 0.229 -0.028 171.88 0.000

0.918 0918 37.945 0.000 !
0.823 -0.118 69.255 0.000 !
0.724 -0.079 94.087 0.000 !
0611 -0.143 11223 0.000 !
0.486 -0.135 124.04 0.000 !
0.369 -0.026 131.03 0.000 !
0.261 -0.024 134.63 0.000 !
I
I
I
I
I

;

(=0 s N B S

0.150 -0.101 135.85 0.000
0.070 0.107 136.12 0.000
r 10 0.017 0.078 136.14 0.000

W00~ im0 R =

| 11 -0.030 -0.049 136.19 0.000 ] |11 0204 0.102 174.51 0.000
19 NNRR -NN7a 13R 47 NNNN i 12 0167 -0058 17632 0000
Comelogram of LOG(Y4) Correlogram of LOG(Y3)
Date: 11/12/14 Time: 20:40 Date: 11/12/14 Time: 20:31
Sample: 1961 2013 Sample: 1961 2013
Included observations: 42 Included observations: 42
Autocorrelation  Partial Correlation AC  PAC Q-Stat Prob Autocorrelation  Partial Correlation AC  PAC Q-Stat Prob

0.876 0.876 34.555 0.000
0.712 -0.235 57.962 0.000
0.581 0.080 73.983 0.000

0.963 0.963 41.830 0.000 1
2
3
4 0416 -0296 82397 0.000
5
6
7

0.914 -0.192 80.445 0.000
0.853 -0.170 114.93 0.000
0.781 -0.151 144.57 0.000
0.703 -0.072 169.22 0.000
0628 0.055 183.44 0.000
0.550 -0.074 205.43 0.000
0.472 -0.065 217.53 0.000
0.395 -0.034 226.28 0.000
10 0.317 -0.079 232.059 0.000
11 0232 0162 235.31 0.000
12 0.141 -0.148 236.54 0.000
13 0.049 -0.063 236.65 0.000
14 -0.044 -0071 236.862 0.000
15 -0.141 -0.139 238.18 0.000
16 -0.224 0.104 24173 0.000
17 -0.289 0.144 247.91 0.000
18 -0.344 0012 257.01 0.000
19 -0.391 -0.103 269.29 0.000
20 -0.416 0.165 283.81 0.000 !

Jhllganlnialaglell ¢s )0l Gllaa

él

0.228 -0.136 84.983 0.000
0.050 -0.141 85.114 0.000
-0.087 0024 85515 0.000

8 -0.188 0000 87.433 0000
9 -0.274 0059 91.623 0.000
10 -0.343 -0.084 98425 0.000
| 11 -0.358 0075 106.06 0.000
12 -0.350 -0.085 113.61 0.000
13 -0.383 -0.246 12295 0.000
14 -0.404 -0.042 133.72 0.000
15 -0.405 -0.140 14494 0.000
16 -0.398 -0.004 1356.20 0.000
17 -0.367 0038 166.15 0.000
|18 -0.307 0089 173.40 0.000
19 -0.243 -0074 178.15 0.000
20 -0.174 -0.031 180.69 0.000 1
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Correlogram of D(LOG(Y2)) Correlogram of D(LOG(Y1))
Date: 11/12/14 Time: 20:23 Date: 11/12/14 Time: 20:50
Sample: 1961 2013 Sample: 1961 2013
Included observations: 41 Included observations: 45
Autocorrelation  Partial Correlafjon AC PAC Q-Stat Prob Autocorrelation  Partial Correlation AC PAC Q-Stat Prob

I 1-0.329 -0.329 52071 0.022
I 2 -0.019 -0.143 52253 0073
I 3 0035 -0022 52882 0.152
I 4 -0.042 -0.045 53802 0250
I 5 -0.040 -0075 54639 0362
I 6 -0.001 -0.055 54640 0486
I 7 -0.105 -0.151 6.0737 0531
I 8 0.075 -0025 63938 0.603
I 9 -0.049 -0.064 6.5324 0686
I 10 -0.035 -0.089 6.6071 0762
I
|
I
|
|
|
|
I
|
]

= n
.

0.460 0460 9.3331 0.002

0.300 0.112 13.409 0.001 w
0.384 0269 20248 0.000
0.278 0.011 23.922 0.000
0.108 -0.114 24.488 0.000
0.065 -0.070 24.703 0.000
0.053 -0.024 24.847 0.001
8 -0.083 -0.127 25216 0.001
9 -0.019 0.104 25235 0.003

| J
I

|

]

. {
I 10 0.036 0.100 25.412 0.005

I |11 0.023 0053 25444 0.008

|

] ﬂ
|

' 1
|

|

]

! E
! I

T

= O n s L0 R —

| 11 -0.017 -0.105 6.6252 0.829
12 0227 0192 99357 0622
13 -0.326 -0.242 16.972 0.201
14 0.142 -0.047 18.350 0.191
19 -0.105 -0.176 19.127 0208
16 0.006 -0.098 19.129 0262
17 -0.029 -0.154 19.194 0318

|18 0.050 -0.048 19.392 0.368
19 0070 0056 19.796 0407
20 0.052 0.011 20027 0456

12 -0.014 -0.037 25456 0.013
13 -0.069 -0.166 25.753 0.018
14 0.010 0036 25760 0.028
15 -0.064 -0.091 26.040 0.038
16 -0.144 -0.083 27.508 0.036
17 -0.193 -0.116 30.252 0.025
|18 -0.148 0040 31935 0.022
19 -0.150 0018 33.735 0.020
20 -0.305 -0:211 41.537 0.003

?
:
|
1
:
J

l_._-j__-_-__-.______._l.____-_

Correlogram of D(LOG(Y4)) Correlogram of D(LOG(Y 3))
Date: 11/12/14 Time: 20:41 Date: 11/12/14 Time: 20:31
Sample: 1961 2013 Sample: 1961 2013
Included observations: 41 Included observations: 41
Autocorrelation  Partial Correlation AC  PAC Q-Stat Prob Autocorrelation  Partial Correlation AC PAC Q-Stat Prob

g apnlniaflaglell <501l Gllaa

él

1 0355 0355 5.53%4 0.019 rl rl 1 0229 0229 23197 0128
2 0164 0044 67537 0034 I I 2 -0.050 -0108 24318 0296
3 0235 0188 9.3147 0.025 I 3 0254 0311 54180 0.144
4 0.075 -0079 9.5814 0.048 I I 4 0.184 0.036 7.0384 0.134
I 5 0032 0040 7.0895 0214
I 6 -0.147 -0245 8.1801 0225
! 7 -0.161 -0.147 95228 0217
I 8 -0.041 -0054 96137 0293
I 9 -0.156 -0.102 10939 0279
I 10 -0.241 -0075 14.253 0.162
I | 11 -0.094 0025 14769 0193
I 12 -0.130 -0.107 15.792 0201
]

|

|

|

|

]

|

I

. N

|

|

I 50172 0239 11.034 0.091
I 6 -0.182 -0.117 12.695 0048
I 7 0032 0189 12749 0078
I 8 0.071 0167 13.018 0111
I 9 0.022 0029 13.043 0.161
I 10 0.096 -0035 13965 0.194
I |11 0.012 0217 13.574 0257
I 12 -0.063 0078 13.814 0313
I 13 -0.180 -0.092 15857 0257
I 14 0077 0175 16.243 0299
I 19 -0.192 0123 18.737 0226
I 16 -0.172 -0058 20.821 0.185
I 17 -0.097 -0.154 21.507 0204
I 118 -0.118 -0.123 22578 0207
I 19 -0.081 0.050 23.109 0233
I 20 -0.092 0.018 23.818 0230

13 -0.078 0052 16.178 0.240
14 -0.035 -0038 16.260 0.298
15 -0.023 0028 16.317 0.361
16 -0.171 -0294 18370 0.303
17 -0.180 -0175 20.756 0237
|18 0.013 -0.059 20769 0.291
19 -0.014 -0029 20.786 0.349
20 -0.062 0061 21.110 0.391
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-4.20 (0)

-9.02 (0)
-4.799 (0)”
-4.258 (0)

-3.757 (0)
-9.12 (0)
-4.84 (0)”
-4.256 (0)

-0.768 (1)
-3.432 (0)
-1.15 (0)
-2.425 (1)

-0.51 (1)
-1.073 (0)
-1.23(0)
-0.519 (1)

(LY2)LM
(LY1) L GDP
(LY3) LRP
(LY4) L PR

Eviews 7 GAL!).I cjtu :JA.LAA.“
(Mackinnon1995) 5% als (sgival dugina giad (*) ¢ 1% ANV (gl digina Jad (*¥)
-2 (9) (oadl 22K (SIC) e 32y galindl lelaws Al eUad) 22 iz ()

Phillips—Perron (PP) alaaiul diall Judbadl Lphanay saadll i jladl (2) Jsas

yallg sualniallagloll <5 Al Gllaa

(LY2) LM
9.37(3) -9.48 (3) -3.44 (3) -0.86 (3) (LY1) L GDP
-4.798 (3) -4.839 (3) -1.544 (3) -1.60 (3) (LY3) LRP
-4.30 (3) -4.286 (3) -2.215 (4) -0.958 (4) (LY4) L PR
Eviews 7 zaliy il @ jadll
(Mackinnon1995)  Jglaa  shaaiuls 1% i3 (gl dugme e (*F) O
(Newey-west) V) Hlaa¥) @iy (PP) Jlaa) 8 Luluall sUad) ael JieY) aaall Jias () m
. (Bartlett kernel) plaasly MW
i
oo JBady sl de Bise e chaid) o) e IS gd Qg oY) @l ol sy 4
(1) aals Aaal) (e AlalSia L) gl JgY) Bl j

:(Johansen — Juselius J-J ) (ubwugs — (uilaga 1 idial) Jalsil) jlas)

(Johansen — Juselius J-J aslae) &3 1Al (piatia (g S0 (goan Auhall z3ga o) Cung
e ) DL dhaa OsS5 Laimg ide JalSE agag g0 RIS Al oyt o LAY 13 Sudig )
(el e ) slaaly cull

Aaie) s (3o DBV Cualy ok zde g el ) i) (el 4yl 55,
dae lo O sl el ) ses WS Al e e ALlSIe LDy B
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(3) ds>
il ellay) sae laal

VAR Lag Order Selection Criteria

Endogenous variables: LOG(Y3) LOG(Y1) LOG(Y2)
Exogenous variables: C

Date: 12/15/14 Time: 10:53

Sample: 1961 2013

Included observations: 31

Lag LogL LR FPE AlC SC HQ

0 -127.9285 NA 0.935606 8.447003 8.585776 8.492239
1 -11.10184 203.5046* 0.000895 1.490441 2.045533* 1.671387*
2 -2.454096 13.39005 0.000933 1.513167 2.484578 1.829823
3 9.278299 15.89550 0.000821* 1.336884* 2724614 1.789249
- 15.36031 7.062986 0.001088 1.525141 3.329189 2.113216

* 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

g auslnialpglell <5 3l Gllaa

él

Eviews 7 zaliy il : jaadll
Joan 8 dacage LS sanly JalSill Lls Ale gag o @aSh Guliisa — Guilaga sl il
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Date: 121514 Time: 10:57

Sample (adjusted): 1970 2002

Included observations: 33 after adjustments

Trend assumption: Mo deterministic trend (restricted constant)
Series: LOGY3) LOGOY1) LOGY2)

Lags interval {in first differences). 1101

Unrestricted Cointegration Rank Test (Trace)

Hypothesized Trace 0.05
Mo. of CE(s) Eigenvalue Statistic Critical Value Frob.**
Mone * 0.509200 42 36374 35.19275 0.0071
At most 1 0.334907 18.87701 20261384 0.0766
At most 2 0.151429 5418667 9.164546 0.2406

Trace test indicates 1 cointegrating egnis) atthe 0.05 level
* denotes rejection of the hypothesis atthe 0.05 laevel
**MacKinnon-Haug-Michelis (1999) pwvalues

Unrestricted Cointegration Rank Test (Maximum Eigenvalue)

Hypothesized Max-Eigen 0.05
Mo, of CE(s) Eigenvalue Statistic Critical Value Prob.**
Mone * 0.509200 2248673 22 28962 0.0340
At most 1 0.234907 13.45834 15.88210 01162
At most 2 0.151429 5418667 9164546 0.2406

Max-eigenvalue test indicates 1 cointegrating eqgnis) atthe 0.05 level
* denotes rejection of the hypothesis atthe 0.05 level
**Mackinnon-Haug-Michelis (1999} pwvalues
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InM, =0.03+0.15 DInGDP, +0.46 DInRP, +0.29 Dummy-0.17(EC ,)

Pvalue: (0.14)  (0.14) (0.05)" (0.15) (0.05)
R?=0.15 , F=26" , DW=17
Al 5L @l sl del&all jlass) e 502l (EC-1) fdabiall Uadl) mosas dales ¢
ALelSie B halyial] e allall Ay diecadll chanall of le Dy axg 0)s3 1385 diginay
Sl ) Al el JaY) Al lhad) gy o) mai WS LS50 Sl
a8 ASualiall lahanl) dig e oy cgola@y) hidl 5lay ddlie LiSly Ligies Ayl
1% oo ASTANS Griual digine a9 (0.15) aad) molill duills yuadl)
reljidal) JalSall asiall alag) o5 Mg
INnM =-2.7+0.475 DInGDP -0.234 DInRP-1.7 Dummy + 0.089 t
Pvalue: (0.04) (0.002)” (0.11) (0.0013)™ (0.002)"
R?=058 , F=129"
ishal) Ja¥1 (8 Al e Lpuilly £Sealinall lahyan) o ) A3 ya o et SIS (pag
Agiea 25 (0.47) Joshall 230 2030 39 5al) s 8¢ 11% Jlaials dusina 25 (0.234)
oo Lage il e mall juaie sladiuly coally Slast) 58 mlley 3 aagll il Jlaoks
(5) Jsan A daimge LS bl cupglali . Jlaay) mslil

| &laa

S
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(5) s>
Dependent Variable: LOG(Y1)
Method: Least Squares
Date: 01/15/15 Time: 10:43 m
Sample (adjusted): 1970 2002
Included observations: 33 after adjustments =
Variable Coefficient ~ Std. Error t-Statistic Prob. %
C -2.178003 1.380764 -1.577389 0.1256 3
LOG(NG1) 0.581737 0.152937 3.803770 0.0007 ix
LOG(Y3) -0.097206  0.077218 -1.258846 0.2181
DUMMY2 -2.329620  0.482284 -4.830386 0.0000 “1
R-squared 0.657084 Mean dependentvar  2.404800 | 4
Adjusted R-squared 0.621610 S.D. dependent var 1.144244 a
S.E. of regression 0.703863 Akaike info criterion 2.248748 ":
Sum squared resid 14.36729 Schwarz criterion 2.430143 <
Log likelihood -33.10434 Hannan-Quinn criter. 2.309782 I
F-statistic 18.52294  Durbin-Watson stat 1.066872 | '«
Prob(F-statistic) '0.000001
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Lilan) Algiiag osina F 5 RY ) LS iiginn e LSl dnmnn s 4
Lot om0 XS5 (6) Jpnl 3 Aaniage LS Ligina Dipend) yuadl) 2aY) lig e cn
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(6) s>
Dependent Variable: D(LOG(Y1))
Method: Least Squares
Date: 01/15/15 Time: 10:45
Sample (adjusted): 1971 2002 .
Included observations: 32 after adjustments :
Variable Coefficient ~ Std. Error t-Statistic Prob.
C 0.057767 0.097331 0.593512 0.5578 9,
D(LOG(NG1)) 0.018261 0.139029 0.131346 0.8965
D(LOG(Y3)) 0.755227  0.239869 3.148499 0.0040° %
E5(-1) -0.492004  0.127692 -3.853054 0.0007° =k
DUMMY2 0.343954  0.204475 1.682135 0.1041 =
R-squared 0470456 Mean dependent var 0.050593 E
Adjusted R-squared 0.392005 S.D. dependent var 0.538575 %
S.E. of regression 0.419949 Akaike info criterion 1.245234 o
Sum squared resid 4.761645 Schwarz criterion 1.474256 =a.
Log Iilt_(el_ihood -14,92375 Hannan-Quinn criter. 1.321148 —(—1\
F-statistic 5.996809 Durbin-Watson stat 1.217642 ©
Prob(F-statistic) 0001377 '
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