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Analyzing the impact of changes in gross domestic product on
General spending in Irag for the period( 2003-2016)

Lecturer Dr. Abdulkader N. Tayah Lecturer Dr. Hameed A. Saleh
Al-Esraa University College Al-Esraa University College
Abstract:

This research provides an analysis of the effect of shifts in gross domestic
product on general spending in Iraq for the period 2003-2016. The descriptive approach
and the econometric approach were used in building the model based on the Eviwes
program in the analysis, and depend on the available data of the Central Bank and the
Ministry of Finance in Iraq for the period under discussion, and by using the OLS
method, and the equation was estimated, and the results showed that there is a statistical
significance relationship al the level of significance of 5%, and that the value of R Zof
74.35% refer that the change of gross domestic product interpret 74% of changing in
general spending, and that the effect of the independent variable is a limited effect as
shown that value of the estimated slope parameter in the model, which amounted to
0.74, and the study also recommended the need to activate the sectors of the non-oil
economy by working to diversify the production base, reduce consumer spending and
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focus on activating investment spending that generates a double increase in national
income, as well On finding common ground for coordination between both fiscal and
monetary policy to stimulate the various economic sectors and between it contributes to
stimulating and activating national production.
Keywords: Gross domestic product, Government spending.
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Date: 06M 320 Time: 12:39
Sample: 2003 2016
Included observations: 14

Autocarrelation Partial Correlation AT PaC -Stat Frob
'  — ' — 1 0707 0707 8.6144 0.003
' [ T | ' 2 0.3295 -0.21 11.524 0.003
' = ' | 3 0.278 0186 -13.098 0.004
' = ' O | ' 4 0.151 -0.18 12.607 0.009
' I ' ' | ' 5 0.023 -0.01 12,620 0.018
' o ' ' o ' & -0.06... -0.09 12750 0.033
' = ' ' 1] ' 7 -0.15... -0.10 14.552 0.042
T | ' ' = ' 8 -0.25_. -0.14 17.039 0.0320
T s | ' ' | ' 9 -0.34... -0.13 223200 0.008
1 1 1 | 1 1., -0.35.. -0.01... 29221 0.001
T s | ' ' | ' 1... -0.34.. -0.11... 28.087 0.000
T s | ' ' o ' 1. -0.34.. -0.07... 51.710 0.000

E-Views zabi e iYL Glabll slae ) (e 1 juaall

Yvya



Yova Yr (oY) ) (V1) Alaal) AalaiBY) g 4y oY) a glall Cu S5 Al /3LaBY) 9 8 )0y 43S /iy S daaly

AL o Q) G ae el I Jaan i) Gl daad (7)) Jsaad) il
8 Aia 3l AL 451 il are e Ja Lea a3l e g iV aladl olad¥) ) Qe A 30
O lalas ol &85 () a8 e A ) ALLA) o &5 ST (Baltagi, 1999: 363) Lo sial)
Ll ¥ A 2Kl o alaall g gina LA die 5 <959 (5 siear A8 3 gan Jals als )
(Q-stat =51.71> x? = 21.03) ) Ja sl &3 Q-stat Ljing & Box alaaiuly S
Al AL AL ) i) Aalles o3 388 adde 5 cAgie ) ALl &y ) i) are e Jy 1 g
(anlia s da zaal Z3salll s 4l sde B sl Alule o o 5 e Aludull xuall g5V
(V) Gl s LS
;elal\ T LI I PR
1 Jua il 23 ADF JLia) o) jals SP alall 5L el dyia 1 ALulidl (and o ja) 22y
plad) (3D ADF Lia) il (£) Jsand)
Deicky-Fuller test "
Js¥) @il 6 Sinsal Oy esw
doudaal)l | Adgand) dadl) | dsudaall | Adgaat)dadl | T
-2.7944 -2.7543 1% D Oen
041 o799 | 09 i 60a1 5% ——
-4.2086 -4.0571 1% :
- - s
4.8843 —— -5 1.2592 — 770w S0t sy
-5.1257 -4.8863 1% Culi sy

-54215 -3.9331 -1.1163 -3.3622 5% | se)oladls

E-Views gebdl Slas V1 sl i e Sbaie YU Bl el (e 1 aaal
DLA) oy Bofe e Agie )l Al ol gaib (£) Jsaad) clily (e

Jis 18 Ao jall ol o gl (8 o st die Al aill s o) 3 Dickey-fuller
am s J gV 3l AT L5 1A ¢ sinall ie A 3 Alulud) 4yl jiiul ae o Al axed) s
sie dallaall duuiaall Al CalS G dyie 3 Al 4y ) il ) Jea gl a3 LAY el el
Sle Jall daadl (= 8 Jd ad a8 ey dAaall aill (e ST 5% 1% Agsinall (5 i
IV Al wie dgie ) ALl 4, ) il

Ayl y A0S0 culdal ) Ay Jalas el al dey cA el g AKH 31N Jala W) Al lal o
A il A Jea sill 23 28 Autocorrelation 5130 el yY) Al 3 sa 5 e 2iSU

alall 3L PACF <ACF pllaal Lyl JS5 5 a8 :(0) Jsaadl

Date: 06M 320 Time: 11:20
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Autocorrelation Partial Correlation A PAaC Q-Stat Prob
I [—— [— 1 0D.B26 0826 11.751 0.001
I o | == 2 0606 -0.24._. 18597 0.000
I | | 3 0332 -0.30... 20844 0.000
I m 1] 4 0126 0080 21197 0.000
I i = 5 -0.07... -0.16... 21.217 0.001
v m o 6 -0.21.. -0D12... 22654 0.001
[ | i} 7 -0.23_. -0.07... 26255 0.000
[ s | o} g -0.29._. -0.06... 22200 0.000
[ | m 9 -0.44 __ -0D15_. 41.029 0.000
[ s | m 1., -0.40... 0.0832 50409 0.000
[ s | 1] 4. -0.241... 0.072 58002 0.000
I o [ 1.0 -0.13.. 0183 60134 0.000

Y.



Yova Yr (oY) ) (V1) Alaal) AalaiBY) g 4y oY) a glall Cu S5 Al /3LaBY) 9 8 )0y 43S /iy S daaly

G sty 25 ZELL gl dgia 3l ALulal) e ol Laadl (o) Jpaall iy (e
¢0.24 4l Aall Jassiy S Jy (yalliii g 829 Lol J 1asi g8 AC 2 seall & Jass siall
& Q-stat Ljing & Box plaaiuly ‘é‘ﬂ\ Ll )Y adlal ST O laleal) 4 gina LAl die
Aodall a4l 8l a2e e Jy 1aa (Q-stat = 60.13> x? = 21.03) ) Jwasill
O sl 3 ALdull macatl Js¥) (3,8l 28l ALbd) ) i) dadlee a3 28 4yl 5 cdyia )
& o) T GalE JaY salad) BN e Maa¥) sl gl 5T jlasd) zagad sl ¥-Y
pl ad @Lﬂ\ ariall (SP) el.d\ Ayl Jde Jaiwadl yasdall (GDP) ‘;Ju;‘x'\ ‘;JMJ\ G_ﬁl_'d\
Daadg OAY) i o wid) aal a6 gae a5 OLS Grall clas sl 48y e olaie |
Baall dggin Slidaza e (oA mdgaill ol B laalde) &3 Sl Sl of ) 3 LAY
.2016-2003
Juiuall c._ﬂ;ﬂ\ Crosiall c dadad A8Me dga g al il Gsﬁm bl debuall VoYay
Al sl Al e el S
SP = F(GDP)
(s AT Bay
SP = by + byGDP + ui
1Ol s
,L?JLA;‘;(\ LKAMS‘ GJ\.’J\ ‘GDP
Al Blay - SP
() i) Uadd) o U
4y Hh alaainly 5l B4 tOLS s imall clag pall 48y jh aladiuly i galll pali YoY-Y
Sliad (ilas¥l g abay) juleall Hlai dgag (e Jaadl) 223 ‘éﬂ\} 6 yaall Glay
Ko da 33 (D L) Gilay e ¢ sana piaal Tawe dadiad Lei o€ 4puldll e
_(Ti\/ ARKK M:x_kc)
1Al laady) Addlaa pali woy-Y
Dependent Variable: Y
Method: Least Squares
Date: 061320 Time: 11:15

Sample: 2003 2016
Included observations: 14

Variable Coefficient Std. Error t-Statistic Prob.

C -12353 17 17130058 -0.721141 04846

X 0740122 0.125497 5897616 0.0001

R-squared 0.743490 Mean dependentwvar 82321.29

Adjusted R-squared 0722115 S.D. dependentwvar 4243317

S.E. ofregression 2236857 Akaike info criterion 2300027

Sum squared resid 6.00E+09 Schwarz criterion 2309156

Log likelihood -159.0019 Hannan-CQuinn criter. 2299181

F-statistic 34 78188 Durbin-Watson stat 1.164460
Prob(F-statistic) 0.000073
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JsY) Gl 330 any sl =ilill PACF, ACF allaal JLEiY) JSii g o (V) Galall
Date: 06M2/20 Time: 12:42

Sample: 2003 2016
Included observations: 13

Autocorrelation Partial Caorrelation AC PAC ©O-Stat  Prob
(N | . (N | . 1-031..-031.. 15635 0211
| . O | . 2 -013..-025_ 18710 0.392
. | . | . 3 0.013-013. 18742 0599
oo . | . 4 -006.. -017.. 19644 0742
. | . 0 . 5-0.00..-0.13.. 1.9644 0854
. | . B . § 0011 -010.. 1.9679 0.923
! m ! mo 7 0136 0.089 25669 0922
| ! ! o 5-0.04.. 0.044 26297 0.955
roo . roo . 0-014.. -011... 36905 0.931
. i . oo . 1..-0.02._ -014. 37255 0.050
. B | . 1. D076 -0.04. 42924 0961
. | . roof . 1. -0.01..-0.06.. 43505 0976

JsY) G dl 330 2y alall (33U PACF, ACF allaal HLESY) IS5 5 o 2(Y) Galal
Date: 061320 Time: 12:46

Sample: 2003 2016
Included observations: 13

Autocorrelation Partial Caorrelation AC PAC ©O-Stat  Prob
. B o . B o 1 0153 0153 03827 0536
| . | . 2 -014.. -016.. 07372 0692
o . | . 3-018.. -014.. 14195 0701
| . | . 4 -0.07..-0.04.. 15247 0.822
| ! | ! 5-0.13.. -0.18.. 1.9990 0.849
cooq . Coon . B -0.06.. -007.. 21224 0908
. I . oo . 7-004.-010.. 21866 0.949
. B . i . 8 0091 0031 25068 0.961
g . O | . 9 -0111 -021.. 31116 0.960
. | . . | . 1.. 0.016 0020 31281 0.978
! | ! | ! 1.. 0D.006-0.07.. 3.1321 0.989
. | . roon . 1..-0.00. -0.09_ 31401 0.004
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