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Lsiw a) ) Sl il & gabaBY) @l e e @S Lo Jpandl G jady ¢ Callly
dodal dmgiall S sl Jladl b oeadl &3 ey ¢ Eviews9.0 SlasVl malipdl aladiuly
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1) (3) Jsaall B e Alill) e i
(had Qgala) Aae 3N Culal i) g Al 3ad) Cala) i) (o) 50 Aaall il (3) Joas
Years ADP Fl Al Years ADP Fl Al
2004Q1 | 2990530 | 1405.355 | 1607.557 | 2011Q3 | 10081532 | 1174.31 | 1354.31
2004Q2 | 3495420 | 1498.993 | 1692.373 | 2011Q4 | 10284781 | 1174.31 | 1354.31
2004Q3 | 3946213 | 1576.819 | 1762.408 | 2012Q1 | 9960856 | 1174.31 | 1354.31

20040Q4 | 4342908 | 1638.833 | 1817.662 | 2012Q2 | 10227157 | 1174.31 | 1354.31
2005Q1 | 4685506 | 1685.036 | 1858.134 | 2012Q3 | 10618099 | 1174.31 | 1354.31
2005Q2 | 4974006 | 1715.427 | 1883.826 | 20120Q4 | 11133684 | 1174.31 | 1354.31
2005Q3 | 5208408 | 1730.005 | 1894.736 | 2013Q1 | 12472726 | 1024.171 | 1135.952
2005Q4 | 5388713 | 1728.772 | 1890.864 | 2013Q2 | 12958069 | 1084.227 | 1223.295
2006Q1 | 5470238 | 1634.488 | 1793.942 | 2013Q3 | 13288529 | 1204.338 | 1397.982
2006Q2 | 5560220 | 1632.527 | 1791.816 | 20130Q4 | 13464104 | 1384.505 | 1660.011
20060Q3 | 5613977 | 1645.649 | 1806.217 | 20140Q1 | 13886745 | 963.7084 | 1393.927
20060Q4 | 5631509 | 1673.856 | 1837.145 | 20140Q2 | 13591773 | 1528.394 | 2076.825
2007Q1 | 5424974 | 1781.911 | 1955.577 | 2014Q3 | 12981137 | 2417.543 | 3093.249
2007Q2 | 5445192 | 1814.379 | 1991.168 | 2014Q4 | 12054837 | 3631.155 | 4443.198
2007Q3 | 5504321 | 1836.024 | 2014.896 | 2015Q1 | 9298851 | 7279.372 | 8073.503
20070Q4 | 5602361 | 1846.846 | 2026.759 | 2015Q2 | 8346833 | 8297.853 | 9311.772
2008Q1 | 5798665 | 1819.799 | 1997.1 | 2015Q3 | 7684761 | 8796.741 | 10104.83
2008Q2 [ 5950787 | 1819.796 | 1997.1 | 2015Q4 | 7312635 [ 8776.034 | 10452.69
2008Q3 | 6118079 | 1819.788 | 1997.1 | 2016Q1 | 8096715 [ 6058.109 | 8748.856
2008Q4 | 6300542 | 1819.777 | 1997.1 | 2016Q2 | 7957975 [ 5869.266 | 8848.894
2009Q1 | 6419985 | 1920.59 | 2097.536 | 2016Q3 | 7762677 | 6031.878 | 9146.319
2009Q2 | 6664065 | 1880.24 | 2057.362 | 2016Q4 | 7510820 | 6545.947 | 9641.131
2009Q3 [ 6954592 | 1799.555 | 1977.013 | 2017Q1 | 7133998 [ 8803.253 | 11101.3
200904 | 7291565 | 1678.535 | 1856.49 | 2017Q2 | 6796386 | 9463.522 | 11683.7
2010Q1 | 7788226 | 1315.496 | 1494.92 | 2017Q3 | 6429579 | 9918.534 | 12156.3
2010Q2 | 8172797 | 1194.479 | 1374.397 | 2017Q4 | 6033576 | 10168.29 | 12519.1
2010Q3 [ 8558517 | 1113.802 | 1294.048 | 2018Q1 | 5608378 | 10212.79 | 12772.1
201004 | 8945388 | 1073.463 | 1253.874 | 2018Q2 | 5153983 | 10052.03 | 12915.3
2011Q1 | 9490262 | 1174.31 | 1354.31 | 2018Q3 | 4670393 | 9686.022 | 12948.7
2011Q2 [ 9816693 | 1174.31 1354.31 | 2018Q4 | 4157607 | 9114.753 | 12872.3
:\.;\‘)}g.a‘; ‘.L::\Jaiﬁ\ B1BY; 6;«\.5&:?\3 L“g‘)s‘)‘d\ )L@AJ\ Gl ‘_;.:: Aaie YL Hlaldl dlac) (e :JA.AAAJ\
Ailany) 5, (3l el
Esalll Lua gl -2

(1) N.D.Gujarati,'Basic Econometrica" 4t ed,Macgraw Hill,Inc,1995,P817.
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(Eviews 9_0) Sasy) G.Au)._d\ Gl de e alade YU Glialdl dlae) 1 jaall
Lady AV Aa sl el 5l sl ol ate Al (2) JSE Gan AL JISEY) Aaadle (g
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e oF Jsll (e Gl andi ] Lel 3l Gl auY) e dlsle e adld Sal sl
(sl Mo jatae pe dae) 3l Calal i)
D) PP Gsum oulidy ADF gagall J1g8 oo g LS4 -()
Glo ity ed IS 2Kl ia g b e Alududl ol o 5all WSy Y Apld) JISEY) e aai W lailly
S k) Jlaxin (e Y S 5 81 o S5V (55 80 ol (5 sl die AaSLa Ll a5 Alulull dags
(5) Jsanll (8 LS (g pm Gl g aun gall 18
PP O on ould s ADF pusall )8 Sao g olisl (5) Jas
) sgan dahadill 3 ) g celaad ‘:.5‘)5)4” Ol clily e alaie YU GUaldl dlae) (e 1 jaaall

UNIT ROOT TEST TABLE (ADF) UNIT ROOT TEST TABLE
(PP)
At Level
ADP Fl Al ADP Fl Al
With t- -1.1989 -1.3544 -0.9298 -3.3860 | -0.5569 | 0.4373
Constant | Statistic
Prob. 0.6680 0.5970 0.7706 0.0155 0.8717 0.9830
No No No xk No No
With t- -1.8373 -2.1630 -1.8558 -3.8608 | -1.6984 | -1.1394
Constant | Statistic
& Trend
Prob. 0.6715 0.4991 0.6622 0.0201 0.7397 0.9132
No No No *k No No
Without t- -1.2766 -0.4783 -0.1467 -3.4306 0.4269 1.4956
Constant | Statistic
& Trend
Prob. 0.1833 0.5036 0.6281 0.0009 0.8027 0.9654
No No No Fokk No No
At First Difference
d(ADP) d(FI) d(Al) d(ADP) d(FI) d(Al)
With t- -4.7380 -1.3736 -1.4131 -9.8813 | -4.8387 | -4.1934
Constant | Statistic
Prob. 0.0003 0.5878 0.5686 0.0000 0.0002 0.0015
*kk NO NO *kk *kk *kk
With t- -4.6972 -1.4347 -1.6497 -9.7909 | -4.8460 | -4.3438
Constant | Statistic
& Trend
Prob. 0.0022 0.8383 0.7585 0.0000 0.0012 0.0054
*k%k NO NO *k%k *k%k *k%k
Without t- -4.7353 -1.1773 -1.1148 -9.9516 | -4.7956 | -4.0136
Constant | Statistic
& Trend
Prob. 0.0000 0.2153 0.2371 0.0000 0.0000 | 0.0001
*k%k NO NO *k%k *k%k *k%k
Notes: (*)Significant at the 10%; (**)Significant at the 5%; (***) Significant at the 1%. and
(no) Not Significant

Ailan ¥l 5 il () el
il de pugall Sl S0 JUEA) 3y boTee g lemen Sl o (5) Jsaad) (e aady
Jlexinsl 2ie 5 @l (e pudaill e g coladWl g Culllll o g sladV¥ly culill g cclill e Hlaill ez g
il e hae Lo (s siuall die ASLu e leazen Sl paiall O Oty 05w gl Bas gl j3a sl
olaiy) 5 il wa JII S5 il wa (%5) dsine (5 sise die LS jelal 531 el sl
Alldialiy ((-3.4306 ) sl T A Gl 3) ol Gl 09 (%1) st i) Laiy
O (2) dsaall e il chaaaae ausall Sl LEa) Jlesinls JY) GLA ama e 5 ¢(0.0009)

(1) Dickey,D.A. And Fuller, W.A'Liklihood Ration Statistical For Autoregressive Time Series With Aunit
Root,Economtrics,U.S.A,1981,P1057-1072.
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(6 sinse ie (Lagd s g olad) s s (il ) e Lgmpan VA ae LSLs (IS o)) 31 sl i) i
gl g om Canld LA aladiul o3 dlia (53 ailag s ASe e Ledld il paial) Bl W (%1) Ay sina
(%1) Zsina <l shuar s sl G525 Lempan 5V BAL ASla gl mild o priall ()5S d8ia e

phall g galll L) -(7)
Of iy 5 il Gl @l jaiad A gl ALl 360 80N Gl ERY) (e a5 L e slae Y
sl om Osom oenld 5 8 Say (Al anll @l pliad ) s LEYL Led S il st (8 il a8 )
o 4l e 3 0 (%5) 5 (%1) O 75 A8 Fsine 5 s e 5 J5Y) G Al (5 siuaally s S
OalaS g e sall 5 Ailasall <l gadll  SIAN lasiV) Apmgie (385 o jiiall JalSall 23 g lgal olacly ady
(ARDL) Jishlly juzill

zisalll itlua -(2)
delpa ey (Al all a8 ) Gl el G 43 juad s JaY) Al s Aplaiiy) il e ojaill JaY

o) o3l Jadl il - ADP
A(ADPt) =c + AADPt_l + ﬁl Fit—l + 82 ]DQAit_l —+ E?;I aq,i *
ACADP,_;) + Ef g azry* A(Fip_) + Ei_q azry* A(Ai_) + st (1)

Gl asll - C
@Lﬂ\ anial) 3,384 €
Al aniall adl JY1 G, A
JaVl Al gl s judall i) <l ydie: B 1B2
93l clal ) - F
Aol 3l clal e s A
asl g daud Uyl it — 1
o sdall adll s 2 £
(ARDL) 4:agie JLEA) il - 4
oiie o 61(1,2,2 ) (o Al z3sall Sl Gellay) o (6) Jsaadl I kil YA e cpy
aady ety 53 ADP o))l addl mlill yude o)) aals sllai 53 ADP ol ol gl
e IS dad e Db del )3l clal i Al Jad) Gy cpelay) <gd Auidall clal iy
(94.02) {ul F sl ) A8l il 3 sail 5353 el Al dumisiall (AIC, SCHWARZ)
(6) Jsanll 3 LS 5508 Lgnpan <l yuxiall 4, sina
ARDI L) il (6) Jy
Dependent Variable: ADP
Method: ARDL
Date: 05/23/21 Time: 18:50
Sample (adjusted): 2004Q3 2018Q4
Included observations: 58 after adjustments
Maximum dependent lags: 4 (Automatic selection)
Model selection method: Akaike info criterion (AIC)
Dynamic regressors (4 lags, automatic): FI Al
Fixed regressors: C
Number of models evalulated: 100

Selected Model: ARDL(1, 2, 2)
Note: final equation sample is larger than selection sample

Variable Coefficient Std. Error t-Statistic Prob.*
ADP(-1) 0.626304 0.107876 5.805768 0.0000
Fl 970.6975 183.2906 5.295947 0.0000
FI(-1) -1684.613 326.5615 -5.158638 0.0000
FI(-2) 696.4436 198.1471 3.514781 0.0009
Al -1846.090 215.6930 -8.558877 0.0000
Al(-1) 3129.418 433.8470 7.213184 0.0000
Al(-2) -1282.511 277.8067 -4.616558 0.0000
C 125204.9 50222.25 2.493017 0.0160
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R-squared 0.929393 Mean dependent var 11417.00
Adjusted R- 0.919508 S.D. dependent var 559184.4
squared
S.E. of 158646.8 Akaike info criterion 26.91419
regression
Sum 1.26E+12 Schwarz criterion 27.19839
squared
resid
Log -772.5115 Hannan-Quinn criter. 27.02489
likelihood
F-statistic 94.02080 Durbin-Watson stat 2.157667
Prob(F- 0.000000
statistic)

(Eviews 9_0) Shasy) GAL.l‘).'\S\ Gla jdae e alaie YU olhalll slac) 1 jaadll

Bound Test agaad) il

Gl sl s ol el il Ga da¥) Ak 45l 68 A @llin calS 13) Le LAY 1 ma g
(o o Las a5 (4.060800) Al F - claan) dad N8 (o elld s Al 5l 38 3 sl (35 pusal
A5 (%10) dsindll (5 sinse (panm i Ll ) K3l eloan¥) o) ) i 1 Ll 5 Llel) il 45 lae
Gaiall @ jide JalSS A8 dla o Lo pai N diall G dl) Jiiy panl) dpa b by
:‘;SSZ\ (7) dsaal) (& a e LS | A g )l

agaal) LA (7) Jgsa

ARDL Bounds Test
Date: 05/23/21 Time: 18:57
Sample: 2004Q3 2018Q4

Included observations: 58

Null Hypothesis: No long-run relationships exist

Test Statistic Value K
F-statistic 4.060800 2
Critical Value Bounds
Significance 10 Bound 11 Bound
10% 3.17 4.14
5% 3.79 4.85
2.5% 4.41 5.52
1% 5.15 6.36

Test Equation:
Dependent Variable: D(ADP)
Method: Least Squares
Date: 05/23/21 Time: 18:57
Sample: 2004Q3 2018Q4
Included observations: 58

Variable Coefficient Std. Error t-Statistic Prob.

D(FI) 970.6975 183.2906 5.295947 0.0000

D(FI(-1)) -696.4436 198.1471 -3.514781 0.0009

D(AI) -1846.090 215.6930 -8.558877 0.0000

D(AI(-1)) 1282.511 277.8067 4.616558 0.0000

c 125204.9 50222.25 2.493017 0.0160

FI(-1) -17.47164 76.62237 -0.228023 0.8206

Al(-1) 0.816843 57.24409 0.014269 0.9887

ADP(-1) -0.373696 0.107876 -3.464116 0.0011
R-squared 0.896389 Mean dependent var -17546.15
Adjusted R-squared 0.881883 S.D. dependent var 461610.7
S.E. of regression 158646.8 Akaike info criterion 26.91419
Sum squared resid 1.26E+12 Schwarz criterion 27.19839
Log likelihood -772.5115 Hannan-Quinn criter. 27.02489
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F-statistic 61.79632 Durbin-Watson stat | 2.157667
Prob(F-statistic) 0.000000
(Eviews 9.0) bas¥) zelinll cla jia e dlaie Y (lialdl dlae) 1 jadl)
lencn s LS &l paaal) (& jidie JulSa g 40 ) 63 A8dle @llia of oty , Bound Test_ Lidl sl o=y
& ikl Jalsall Aslae Je o p2ill g ARDL  Aasgial 488 jall <l jlialy) (8L 4Ll ¢ (7) Jsaal)
: gj‘w Jsaall i g 4l 438 yall allaall
Ja¥) Al gh ARDL 4sagie (38 Jalsil (8) Jsia
ARDL Cointegrating And Long Run Form
Dependent Variable: ADP
Selected Model: ARDL(1, 2, 2)
Date: 05/23/21 Time: 19:11
Sample: 2004Q1 2018Q4
Included observations: 58
Cointegrating Form

Variable Coefficient Std. Error t-Statistic Prob.
D(FI) 970.697459 183.290612 5.295947 0.0000
D(FI(-1)) -696.443573 198.147085 -3.514781 0.0009
D(AI) -1846.090292 215.693048 -8.558877 0.0000
D(AI(-1)) 1282.510961 277.806737 4.616558 0.0000
CointEq(-1) -0.373696 0.107876 -3.464116 0.0011

Cointeq = ADP - (-46.7537*FI + 2.1858*Al + 335045.1613)
Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
FI -46.753661 203.839714 -0.229365 0.8195
Al 2.185850 153.139637 0.014274 0.9887
C 335045.161288 | 91610.713083 3.657271 0.0006

(Eviews 9.0) Jbaay! GAUJ._\SI Gila jda Je alaie YU Glialll slae) 1yl
lexan allad) 5S Gunin el a5 Al 4 gina JalSll dddaa of a3l (8) Jsaad)l ) kil
o Cyekad Ja¥) Al sk A8 s ) alleall Lel (Ja) 5l A8l (h 4 sima o) (g
Aysh 480 o)y i JaVl 5 pad 40 ) sl Al yudy z3ealll G ) daazal g 3 LA A 5 4 sina
el dlle () ety ) oS0l Jgand) ) 53 5alli g s s paall z3saill Alaia e A8Me & JaY)
e (A A0laal) ol iyl e SIS e ol ) sl il cacm)lau)ml:_u).\)ms&\ a1 b
)J_).\.uus.‘uj sm&:ﬁ):u@u\M\&Ah}b\é\ﬂ\&)d\.uajub)@_b &JY\;%Y\
O OSay o9 Al o))l aall il il e Uali ) dasi 35 461380 o) ial) o dum (e ell
@L\S\ ‘_;s ‘“5».&59 LA).}\ Al s Qf @\Jﬂ\ 4_1\3\)..3.\“‘2\ U\ Aj M:u\dad\ u\d\_):ﬁum 4.@._»1..314 u\;.u.n C‘“:'
3an s e Lanaaai (Say elhadll e (%37) o ) Ladll maaad ddes DHE 5 iy el

Bl A )y (A5 el
Land) @) 5aY) -5

LM Jkasl <(1)
daia g Lo 13 5 e lad¥) o ludadll bl ,Y) AlSaa e i3Sl Breusch-Godfrey  Jlial dexi

Y Jsaall

sUadS udedil) s ) LS4 (9) Joaa
Breusch-Godfrey Serial Correlation LM Test:
F-statistic 0.439654 Prob. F(2,48) 0.6468
Obs*R-squared 1.043383 Prob. Chi-Square(2) 0.5935
(Eviews 9.0) (Suas¥l el cila jae Ao alaic YU Glialdl slae) @ jaadll

Ludiadl Fdad o gty o 81 sl G Ll Tl 5l 3 g dallaial G (301 o3ef Jsandl Gl jaial (g

elducll LY usm e Ja C;},us\ O X5 13y PROP G e slaic Y dygine ye cuilS
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Lsma e i€ s chi- squared  ded U3 o« R- Squared 4l Lad Lo ey sUaddl
Al
Ol (uilad il JLGA) -()
oo ikl Ll maasdl (10) Jsaall & Breuch Pagan — Godfrey Wial aladiul &
35Sl IR (e Sy ¥ 3 el O s (o ga g are ) i) (uilad LS IS0 5l 5 g 5 Allaial
S chi- squared g Jall QXS Lehsine axe o Cuai Sl ddiadl Foelas) oladcly
s e A o s
Breusch-Pagan-Godfrey (10) Js

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.447566 Prob. F(7,50) 0.8671
Obs*R-squared 3.419945 Prob. Chi-Square(7) 0.8436
Scaled explained SS 13.25917 Prob. Chi-Square(7) 0.0660

(Eviews 9.0) Sbas¥) mdill il jha e alaie YU Glalll dlae) 1 juadll
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1- Dickey,D.A. And Fuller,W.A,"Liklihood Ration Statistical For Autoregressive

Time Series With Aunit Root,Economtrics,U.S.A,1981.

2 -N.D.Gujarati,"Basic Econometrica" 4" ed,Macgraw Hill,Inc,1995.
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Measuring the impact of commodity dumping on
food security in Iraq for the period(2018-2004)

Ruqayya Abdul-Mahdi Sakhi, Researcher
Professor. Dr. Anwar Mohin Saqab

Abstract

The issue of food security is one of the important issues facing agricultural
policy makers in many countries, considering it an advanced rank in the
basic needs of members of society, and Iraq is one of the countries that suffer
from the phenomenon of commodity dumping, especially after (2003), when
the Iraqi markets witnessed a great openness to Imported goods, which are
cheap in price and of poor quality, which led to their competition with local
agricultural products.

The research aimed to measure and analyze the relationship between food
security represented by agricultural domestic product and commodity
dumping represented by agricultural and food esters in Iraq during the
period (2004-2018), where the descriptive and quantitative method was
used in analyzing the relationship above, and the indications of the research
results using the joint integration method and the ARDL model). The co-
integration parameter is negative and significant in light of the short-term
relationship, and it is clear from the results of the analysis that the model is
unable to explain the long-term relationship, since the coefficients of the
variables are not significant, and this indicates the existence of an irrational
integrative relationship, as well as the low percentages of GDP contribution
during the research period The research recommends the necessity of
encouraging the production of agricultural commodities that were imported
from abroad by setting an agricultural policy that supports import
substitution, and working on investments for advanced foreign companies to
enter into a partnership process with the private sector in agricultural
production to take advantage of modern technical capabilities and train
workers in the agricultural sector.

Keywords: commodity dumping, joint integration method, agricultural
domestic product.
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