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ABSTRACT

The wheat crop is a strategic crop associated with food security. In order to increase the quantity of wheat production to meet
the needs of the country, it is necessary to know how to increase the productivity of the unit of area of the crop to reduce the
importations. Wheat is implanted in Iraq in large areas, especially in the northern governorates. The quantity of production
and productivity for that crop is still limited, Compared to other countries in the neighboring countries and other countries
of the world, and often fill the deficit through the import since wheat is implanted in most of the world countries , the average
productivity of the wheat crop in Iraq for the period (1970 - 2014) amounted to (258.3) kg / dunums, Which shows the abuse
of cultivated areas The study were based on estimating the response function of wheat yield in Iraq using the ARDL for the
evaluation of joint integration and the estimation of the short and long term equilibrium relationship. The main factors of the
response to the produce of the area cultivated with wheat yield was organized as the area planted with wheat in Iraq for the
previous year (dunums), the price of the wheat crop (JD / ton), the barley price (JD / ton) and the water discharge of the tigirs
and Euphrats rivers , Production risk, price risk and rain (mm) was done (The price of the wheat crop and the price of the
competing crop, the barley, the price risk and the rain. Then Checking the stability of the time series of studied variables and
the results showed a lack of stability of the variables (the price of wheat, the price of the rival barley crop, the price risk and
rain). And that the presence of unstable variables mean the existence of a false decline so it was taking the first difference to
her, and through the Wald-statistic test turned out to be there is a common integration between the studied variables, and its
noted that all transactions in the short term was significantly high degree except rain variable was not significant, the error
correction parameter value amounted to (-0.594), means that about 59% of short-term imbalance in the cultivated wheat
crop area In the Previous period (t-1) can be corrected in the current period (t) toward a long-term relationship equilibrium
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4 0543 0.131 73485 0.000 ' Vo 4 0.075 -0.023 29647 0.564
5 0.384 -0.199 81.294 0.000 ' N 5 -0.141 -0.128 4.0099 0.548
6 0310 -0.087 86.495 0.000 ' = o 6 -0.251 -0.259 7.4330 0.283
7 0160 -0.216 87.919 0.000 ' = 7 -0.180 -0.147 9.2285 0.237
8 0105 -0.051 88550 0.000 ' ) 8 0033 0022 92909 0318
9 -0.012 -0.088 88.559 0.000 ' = 9 -0.032 -0.172 9.3497 0.406
10 -0.022 0.090 88.582 0.000 ' g o 10 0023 -0.080 9.3829 0.496
11 -0.142 -0.083 89.849 0.000 ' v 11 0127 0077 10390 0.496
12 -0.146 0.047 91.206 0.000 ' v 12 0.162 0005 12061 0.441
13 -0.176 0044 93245 0.000 ' N 13 0.051 -0.078 12233 0.509
14 -0.175 -0.021 95329 0,000 ' v 14 -0.010 0006 12240 0587
15 -0.255 -0.124 99.907 0.000 ' = 15 -0.121 -0.132 13279 0.581
16 -0.270 -0.142 10524 0.000 ' I 16 -0.046 -0.067 13.434 0.641
17 -0.346 -0.203 114.27 0.000 ' N 17 0042 0128 13565 0.698
18 -0.283 0.055 120.56 0.000 ' g 18 -0.026 -0.033 13616 0.754
19 -0.304 0.042 128.09 0.000 ' N 19 0052 0038 13836 0793
20 -0.308 -0.006 136.12 0.000 ' = 20 -0.186 -0.214 16.762 0.568
21 -0334 0.017 14594 0.000 ' I 21 -0.048 -0.069 16967 0.713
22 -0.286 -0.007 15348 0.000 ' g 22 -0.058 -0.108 17.275 0748
23 -0.320 -0.138 163.35 0.000 ' I 23 -0.013 -0.101 17.292 0.795
24 -0.294 -0.106 172.08 0.000 ' N 24 0.060 0016 17.651 0.820
25 -0.310 -0.116 18223 0.000 ' | | 25 0.114 0.031 19.025 0.796
26 -0.266 -0.061 190.09 0.000 ' o 26 0.145 0.059 21376 0722
27 -0.217 0.141 19562 0.000 ' ! ' 27 0.097 0.014 22475 0.713
28 -0.167 0.068 199.08 0.000 ' ! ' 28 -0.019 -0.041 22522 0.757
29 -0.204 -0.068 20459 0.000 ' ! | 29 0085 0.086 23467 0755
30 -0.112 0.122 206.35 0.000 ' g 30 -0.045 -0.058 23749 0.783
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Autocorrelation Partial Correlation AC PAC Q-Stat Prob

0114
-0.018
-0.060
0.020
«0.078
<0.046
«0.314
0.089
-0.029
-0.053
-0.028
0.148
0.053
0.095
0014
-0.026 -0.061
0.118 0098
+0.127 -0.110
«0.005 0069
0043 0001
-0.151 -0,134
-0.015 -0.006
-0.003 -0.020
+0.101 -0.089
0.082 -0.036
0.004 -0.001
«0.016 -0.041
0.042 -0074
-0.008@ -0072
-0.024 -0.084
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-0.114
-0.031
-0.068
0.004
+0.080
<0.089
<0341
-0.015
-0.067
-0.131
0,086
0.058
0018
0.000
0029

06113
06260
0.8033
08220
1.1376
12489
6.6262
70738
7.1222
7.2877
7.3351
87245
89082
Q5181
05318
96704
10.623
11.884
11.886
12.043
14.038
14.058
14,069
16.006
158058
15807
15838
16.063
16074
16.156

0434
0731
0840
0.93%
0.951
0974
0469
0.529
0624
0.698
0rrn
0726
0780
0797
0848
0.068
0878
0853
0890
0015
0868
0000
0926
0918
0921
0941
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0.065
0.976
0881
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Autocorrelation Partial Correlation AC PAC Q-Stat Prob

L 0.003
0.013
0.026
0.032
0.052
0.088
0.097
0.119
0.161
0.148
0.149
0.195
0.229
0.203
0.174
0.220
0.217
0.268
0.237
0.245
0.288
0.192
0.076
0.090
0.108
0.129
0.109
0.125
0.144
0.175

-0.429
0.001
-0.110
0.159
-0.086
0.035
-0.141
0.111
-0.063
0.162
-0.140
0.046
-0.084
0.159
-0.163
-0.032
0.126
0.016
-0.149
0.105
-0.041
0.193
-0.245
0.063
0.052
0.048
-0.131
0.060
-0.050
-0.009

-0.429
-0.225
-0.266
-0.026
-0.060
-0.018
-0.168
-0.079
-0.112
0.095
0.008
0.002
-0.088
0.041
-0.085
-0.190
0.056
0.030
-0.130
-0.036
-0.053
0.177
-0.059
-0.070
0.090
0.079
-0.073
-0.037
0.002
-0.148

8.6822
8.6822
9.2758
10.563
10.947
11.010
12,102
12796
13.027
14.586
15.793
15.928
16.391
18.086
19.937
20.010
21.200
21219
23.014
23.951
24.098
27.518
33.287
33.692
33.979
34236
36.282
36.735
37,076
37.087
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Autocorrelation Partial Correlation AC PAC Q-Stat  Prob

0347
0278
0.269
0.067
-0.081
-0.121
0171
-0.070
-0.108
-0.051
«0.054
0.002
<0022
0.012
-0.027
-0.067
-0.159
0175
-0.195
0.071
-0.322
-0.002
0.021
-0.093
«0.019
0.054
0026
0.049
0027
0.030
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0.347
0.176
0,176
<0138
-0.184
-0.118
-0.056
0.133
-0.004
0.013
-0.103
0.009
<0032
0.048
-0.038
-0.000
-0.178
-0.118
-0.040
0164
-0.300
0034
0.031
-0.058
«0.031
-0.031
-0.001
-0.065
0026
-0.040

56707
9.3208
13,436
13603
13947
14732
16339
16614
17.249
17 403
17.579
17.580
17611
17.620
17.670
17.993
19.690
222711
25359
25780
34806
35672
s712
36.582
36620
36.952
37.030
37332
37428
37.550

0017
0.009
0.004
0.009
0.016
0.022
0.022
0.034
0.045
0.066
0.092
0.129
0173
0.225
0.280
0.324
0280
0.220
0.149
0,172
0.029
0.033
0.044
0.048
0063
0075
0.095
0.112
0.136
0.101
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Date: 03/24/17 Time 2360
Sample: 145

Included observations 44

Autocorrelation Partial Correlation AC PAC Q-Stat Prob

0.386
0279
0.210
0177
-0.027
-0.130
-0.214
0074
-0.126
-0.058
-0,085
-0.114
-0.060
0.067
-0.049
-0.093
-0.192
-0.139
0157
-0.197
-0.198
-0.073
-0.052
0.011
0.028
0,028
0.036
0.042
0.042
0.030

0.285
0.154
0.072
0.057
0176
-0.166
-0.147
0119
0.000
0.078
-0.057
-0.170
-0.020
0140
-0.040
-0.094
-0.227
-0.133
0.033
0.014
0.012
0010
-0.084
-0.080
0.003
-0.009
-0.014
0,069
-0.053
-0.039

6.9865
10.748
12921
14511
14 548
16676
18.073
18384
19.302
19.502
19 945
20764
21.000
21.305
21472
22101
24875
26.386
28386
31663
51186
35.601
35861
asar2
35.956
36.046
36.197
36.418
36 653
36781

0.008
0.005
0.005
0.006
0012
0.016
0.012
0.019
0.023
0.034
0.046
0.054
0.073
0.094
0122
0.140
0098
0.091
0.076
0.047
0.027
0.033
0.043
0.066
0.072
0.091
011
0.132
0.165
0.184
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Lmp i Wl ddha) dajall dadll e Ji culs
telias) dad il 1y coSle e il Qlj ¢panll
tded o LSl (6) dalaall dpundl dalladl  (tau)
(10) b il ol paedl R b Ll Anpall
tau 50 4.8 o) 4 Jeanll & LAY &S mag
Jay 3y idaall Aalball taU S Aed o 8 Aysndl)
x2 X3 ) cbsiall dnell Jdl Al s e
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A
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662 a 2005 ishe).dsY) @Al 3k 5 Lelaal
DAY Ho 0 8 = 0 paall dump jlidl 3y 3) (665 -
D) Al duell Judlal clily 4 dy)hEy)
dadll Alie PA ey (ADF)  pehadll 1 S
Vit Lad) .4 Jaa

Ja¥ @ AT test ) s S T test &l ygidiall
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-6.171123 | -3.026957 | t* y

-3.588509 | -4.323979 1%

-2.929734 | -3.580623 5%

-2.603064 | -3.225334 10%

-6.584716 | -3.250565 t* x1

-3.588509 | -4.323979 1%

-2.929734 | -3.580623 5%

-2.603064 | -3.225334 10%

- 3.820467 | -4.512030 | -4.436787 | -1.607784 | 0.109012 | -1.741330 t* x2
-2.619851 | -3.592462 | -4.186481 | -2.619851 | -3.588509 | -4.180911 1%
-1.948686 | -2.931404 | -3.518090 | -1.948686 | -2.929734 | -3.515523 5%
-1.612036 | -2.603944 | -3.189732 | -1.612036 | -2.603064 | -3.188259 10%
-3.649674 | -4.239588 | _4.191822 | 1.460335 | 0.033358 | -1.470115 t*  x3
-2.619851 | -3.592462 | -4.186481 | -2.619851 | -3.588509 | -4.180911 1%
-1.948686 | -2.931404 | -3.518090 | -1.948686 | -2.929734 | -3.515523 5%
-1.612036 | -2.603944 | 3.189732- | -1.612036 | -2.603064 | -3.188259 10%
t*t x4

-5.050904 1%

-4.180911 5%

-3.515523 10%

-3.188259

-5.522390 t* x5

-4.180911 1%

-3.515523 5%

-7.243608 -3.188259 10%
2619851 | -7-231554 | -7.184799 | 0715434 | -1.678963 -2.639356 t* X6
-1.948686 | -3-592462 | -4.186481 | 2618579 | -3.588509 | 4.180911 1%
-1.612036 | -2-931404 | -3.518090 | -1.948495 | -2.929734 | -3.515523 5%
0.899082 | 2.603944- | -3.189732 | -1.612135 | -2.603064 | -3.188259 10%
2619851 | -9-780449 | -9.761710 | -0.369512 | -1.656203 | -0.711950 t* X7
1048686 | -3-992462 | -4.186481 | _2.624057 | 3.724070- | -4.374307 1%
1612036 | -2:931404 | -3.518090 | -1.949319 | -2.986225 | -3.603202 5%
-2.603944 | -3.189732 | -1.611711 | -2.632604 | -3.238054 10%

Eviews 9 ilaay) galinl) o slaie¥l ofiald) Jos @ juaal

1746



el g glaldl

2017/ 48(6)1749: -1739 — &) al) de) 31 o glal) dlaa

Breusch— il ulad are ASGe o il z3gady)
s F i) 5 il a8 e SIS ANy pagan —Godfrey

Ging . sl e (0.47[0.93]) «(28.24[0.70]) sl
S L) e e Sl el z syl ol gl
a8 ANy  Breusch Godfrey serial jlidl ¢ e
[0.49] ) mdll sl 3 33 Ll Fjlaal 5 i)
dgime Gl gl Je (0 .088[0.916] )5 ( 1.407
o zisal) S i WS L F sl e JSS £ 350
Sl lie (DA e oDIS U] G ] sl A1
Alyaiall G sl Lli Y Jalas ge sl Jalaal 2 il
dalae e LS G paaall Jalaal 2l 3l o cpidis
zla o S Lo z3salVl & bl Gu Sl LY
zila b bl oiludul) Caliai dgag a2 ARDL
g8 sl ) et JB 4wl Pl (e ¢ il Jalsil)
O %5 e 58 0.213 AliaY) ded Y Lenh s
Y daY) Bjuad Aiia Gligpe Jid aall z3saly) EDLilae
S dsaad) Pla ey Aasaie Apadylesl Al o 5300 Al
Al Al mailly degyhal) daluall Akl gyl o Laadls
Jsanay degyiall aalual aaly o) ) 1.19776 <l
depjall Aalud) 53l I gam %1 sty Aale A adl)
Sl J5i5 %1.1977 sy 48aM) asdl b Jymnall 3
Chall Alaiul esyial Aakudl 35 e el 58
Agyall dysinally Linsal LY o LS cpend) s dppand)
2.430029 caly ) Al G madll Jseane prad 455l
Oeolall Adlie e Juiy gala®Y) shidl s (380
Yol Ay malll ja 33L) O (g1 Appaaall 32 agiilainly
DNiay Jgandl e deg)iall laluall 32y N (a5
Lsiaaly LI 5LEY) LSl a8 %2.430029
Tpulil) Angall il i el Jpumna s A5l
@35 %1 Aty el e 5ol O ) Clsanall oy
ey malll Jpans (o deg)ell Glalidl i )
Cela 38 gl sle Caypai Ligpe W %1.988469
Ll ol olial apiy e Lalasind dllia o) S5 1aay AL
S Y e ol i ) LaliY) sylalaall A e
Ay Zaali¥) sylaladl saly o ) Al 3ylaks cal,
Lgpe Ll %011 Loty dalusal) mlassl W sa5 %1
aal 5)lals 0.138743 — carly a3 4l 35kl
@3 Mol Aty Ayl sylalaall Ao saly) o) e e

1747
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Il o AY ahwid) Wiy (0) 2l e ) LVl
Ladd 3 e ranall gl 5 LoVl (giuall die Byfiue e di)
(1) V) Al (e ALelSia iy ag Led S (il 331 2my
Cn Y am Gl ) Jide JelS asmg e Slamb ¢ |
DR S eilaga Ayl Jlasinly slow dugnall clial)
zisal Jleind 8 Gl ¢ Wald test jlaal 5 a5l
Lyl Jodldl by depll Dl SY) sy ARDL
Aygla 4Dl (uld Ky ADIA o M) ¢ Alewtivaall ol pariall
Y1 5slaall o Lz dsady) Chyaie o JaY) byuad 5 JaY)
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Prob. T-Ratio Coefficient & il
0.0069 3.782509 1.197765 Aalual)
0.0040 4.217200 2430029 | Awddegjal
0.0061 -3.868534 -1.988469 Ayl
0.0007 -5.808077 -0.998303 Jyara
0.0137 -3.268129 -0.110045 Al Aol all)
0.0094 -3.541831 -0.138743 Joara
0.3378 1.028717 0.121142 | 4w Al jml)
0.0324 -2.612676 -0.594619 bl iy puatl)
Toaliy) 5 _hlaal)
Il 5 i)
Jdaayl
AECM(-1)

ECM Uil gt 73 gad) Alilaa

Cointeq = LNY - (-1.2829*LNX2 + 1.2474*LNX3 + 0.2428*LNX4 + 0.0906
*LNX5 + 0.0694*LNX6 -0.1407*LNX7 +14.1189)

R-Squared = 0.83 R-Bar-Squared F stat=7.11(0.004)

=0.80
Test Statistics
F F [Prob]
Heteroskedasticity test :
Breusch pagan Godfrey
B o OGbS;B‘Squar?(: 0469909 0.9321
reusch Godfrey seria
Obs*Resquared | 28:24840 078
Jarque-Bera 0.088860 09164
1.407289 04948
3.0858 prob 0.2138
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