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255 2062 300 36638 2004
16.86 298 50.05 | 3093 71.67 515 36.35 49955 2005
105.37 612 39.57 | 4317 -25.63 383 29.73 64805 2006
-12.91 533 47.35 | 6362 153.79 972 37.09 88840 2007
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Variables Augmented Dickey-Fuller Test (ADF)
At Level First deference
ADF statistics Critical ADF statistics Result Critical Values
Values 5% 5%
GDP -2.238038 -3.791172 -2.137319 stationary -1.968430
Pl -2.779636 -3.933364 -2.022188 stationary -1.968430
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FDI -2.648380 -3.791172 -2.883027 stationary -1.968430
Gl -2.119700 -3.759743 -4.171250 stationary -3.098896
EO -2.439482 -3.828975 -2.455791 stationary -1.968430
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VAR Lag Order Selection Criteria |
Endogenous variables: DGDP DFDI DPI DGI DEO
Exogenous variables: C
Date: 04/01/22 Time: 23:50
Sample: 2004 2019
Included observations: 14

Lag LogL LR FPE AIC SC HQ
0 [-396.0559 NA 5.25e+18 | 57.29370 | 57.52193 | 57.27257
1 |-345.2748'| 58.03554*] 1.77e+17*] 53.61068*] 54.98009*| 53.48392*

* 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

EVIEWS10 slaayl mebodl slasas e slaie¥l cnialal slae] o acaal)

1(0) walt wpaatt o 2SI a5 (9.400748) cils Ly eumall (e Rdiall JolSII ggua LIS L3
Aladiol o atE 8ygpalls £3sa JAa¥) Shlill &I A wasd aa

(The Bound yuall jLaal @by o Auball JolS3H LAl

(/1 ¢12.5 /5 /10y g im0 s giume e 1(1) Lilalh sgaall
sl OOl GIACYI Ciay pasll Tayh (ady a6 o Las
Ayl Jae Slpiiall e daskll suall (Fy Lo of JLaa¥l i @S mag () JsaalisTest)

asuall Liagie aludiuls o Adull JolS3) HLaA] AL (%) Jsaall
Test Statistic:
F-Statisticl|

Value wes |

9.400748 4
Critical Value Bounds:
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Significance: Lower Bound 1(0): Upper Bound I(1):
10% 2.2 3.09
5% 2.56 3.49
2.5% 2.88 3.87
1% 3.29 4.37

EVIEWS10 jslaayl mebodl slasas e slaie¥l cnialyl slae] o taaall

PUaAl eanal dalasy Lo eadly Jo ¥ Ay shall 5 5 pndll LI 5uuds .4

Seadll Sl piiall G LM 5adsy pend atues «(ARDL) 3 ] 3y ol e JolS5 Jlas! Lgd Lualyall s il 5 s o sy
I Jgandl 3 Opaall paill e Gula¥l 3 lalaall asd le Jpemall dlasall 38 gk ¢ Ja¥1 skl

(2019-2004) sual a3 (ARDL) gisaf gl juuss (5) Jsuall

Method: ARDL. Dependent Variable: GDP
Selected Model: ARDL(1,1,1,0, 1) Sample (adjusted): 2004-2019
Model selection method: Akaike info criterion (AIC) Included observations: 14 after
adjustments.
Short-run
Variable | Coefficien Std. Error t-Statistic Prob.*
DGDP(-1) -0.373467 0.370301 -1.008551 0.3595
DFDI 0.042389 0.023405 1.811136 0.1299
DFDI(-1) 0.129504 0.027326 4.739198 0.0052
DPI -0.011971 0.022312 -0.536531 0.6146
DPI(-1) 0.048668 0.018961 2.566723 0.0502
DGl -0.124958 0.060542 -2.063998 0.0940
DEO 1.150422 0.525739 2.188201 0.0803
DEO(-1) -1.029716 0.320462 -3.213220 0.0236
C 7.162481 9.769722 0.733131 0.4964
R-squared 0.942687l]  Mean dependent var 14.09251
Adjusted R-squared 0.850987 S.D. dependent var 28.96356
S.E. of regression 11.18057 Akaike info criterion 7.922326
Sum squared resid 625.0254 Schwarz criterion 8.333149
Log likelihood -46.45628 Hannan-Quinn criter. 7.884297
F-statistic 10.28009 Durbin-Watson stat 1.904182
Prob(F-statistic) 0.010020
Method: ARDL. Dependent Variable: GDP.
Dependent Variable: GDP.
Selected Model: ARDL (1, 1, 1, 0, 1). | Sample (adjusted): 2004-2019
Sample (adjusted): 2004-2019
Model selection method: Akaike info criterion | Included observations: 14 after adjustments.
(AIC)
Long- Runl]
Variable Coefficient Std. Error t-Statistic Pro”.
DFDI 0.125153 0.026167 4.782862 0.0050
DPI 0.026719 0.008957 2.982923 0.0307
DGI 0.090980 0.034357 2.648049 0.0455
DEO 0.087884 0.427513 0.205571 0.8452
C 5.214890 6.630880 0.786455 0.4672
EC = DGDP - (0.1252*DFDI + 0.0267*DPI +0.0910*DGI + 0.0879*DEO + 5.2149 )
ARDL Error Correction Regression
Dependent Variable: D(DGDP)
Selected Model: ARDL(1,1,1,0,1)
Sample: 2004 2019
Included observations: 14
Variable Coefficient | Std.Error |  t-Statistic Prob.
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D(DFDI) 0.042389 0.010105 4.194737 0.0085
D(DPI) -0.011971 0.007836 -1.527627 0.1871
D(DEQ) 1.150422 0.177132 6.494726 0.0013
CointEq(-1)* -0.373467 0.129314 -2.888063 0.0049
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Measuring and Analyzing the Impact of Foreign Direct and Private Investment on Irag's GDP for the Periodl]
' (2004-2019)[]

Abstract:

The study's goal is to determine the influence of FDI and private investment had on Iraq's GDP from 2004 to 2019.
The (Eviews10) model was created using an analytical descriptive technique and a typical quantitative approach.
Through the Augmented Dickey-Fuller Test application, the unit root test was used to determine the degree of
integration of variables for the purpose of selecting the estimate model, as well as the detection of common integration
using the GDP boundary test approach as a child variable and variables. The study revealed that independent variables
(FDI, public and private investment and Economic Openness), and therefore, assessing the long- and short-term
connectDion using (ARDL) self-regression models, explained 85 percent of the changes in the dependent variable
(GDP).

Keywords: GDP, FDI, Auto-Regressive Distributed Lag Model (ARDL).D
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