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Abstract

Food security is one of the most important priorities of economic systems in
all its forms. Therefore, monitoring the level of achieving this goal through
appropriate indicators, the most important of which is the undernourishment index,
as it is one of the most widely adopted global indicators in determining the level of
food insecurity. In addition, this indicator It is in line with other indicators used
globally, such as the hunger index and the general index of food security (GFSI)
The economic systems differed in their ways of dealing with the problem of food
security, and the economic policies pursued by the economic systems are one of the
important tools in achieving food security, as the undernourishment index was
measured in Iraq for the period (2004-2020) and it was found that there is a decline
in the proportions of those who suffer from undernourishment Ranging between
(20.1-17.4%) of Iraqis suffer from food insecurity in Iraq during the study period,
and the (ARDL) model was used to analyze the impact of different economic
policies (public spending, transfer expenditures, interest rate, and the general level
of prices As well as the values of exports and imports) during the study period on
the undernourishment index. It was found that public spending has an adverse
effect on undernourishment, as it was found that the proportions of those suffering
from undernourishment was decreasing with the increase in public spending, while
it was found that transformational expenditures had an inverse significant effect on
food security, as it was found that the relative increase in transformational
expenditures was by (1%) Accompanied by a decrease in undernourishment by (-
0.14%), it was found that the interest rate and the price index had direct effects on
the hunger index, which are results that are in line with the logic of economic
theory. Exports also had a significant and opposite effect, meaning that they reduce
the undernourishment index in lraq, as well. Imports contribute to reducing
undernutrition by providing food.

Key words: Economic Policies, Level of Food Insecurity, Undernourishment Index.

(*) The research is extracted from a doctoral dissertation of the first researcher.
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Phillips-Perron Test Statistic dgus cusld JLSS) gl (3) )
UNIT ROOT TEST TABLE (PP)

At Level

Y2 LX1 LX2 LX3 LX4 LX5 LX6
t-Statistic -1.1767 -1.5915 -1.9215 -6.714 -1.2559 -2.101 -1.9651
With Constant Prob. 0.6799 0.4813 0.3207 0 0.6452 0.245 0.3013

n0 n0 n0 ool n0 n0 n0
With Constant & t-Statistic -1.0645 -1.1201 -2.5771 -3.3857 -2.205 -1.5241 -1.7197
Trend Prob. 0.9271 0.9176 0.2919 0.062 0.4789 0.8115 0.7316

n0 n0 n0 * n0 n0 n0
Without Constant & t-Statistic 1.7144 0.1365 0.5809 1.8456 -0.7283 -0.679 0.5016
Trend Prob. 0.9782 0.7223 0.8394 0.9837 0.3974 0.4192 0.8213

n0 n0 n0 n0 n0 n0 n0

At First Difference
d(y2) d(LX1) d(LX2) d(LX3) d(LX4) d(LX5) d(LX6)
t-Statistic -3.1722 -2.8278 -4.2438 -1.5008 -3.4019 -2.9658 -3.5663

With Constant Prob. 0.0262 | 0.0599 | 00012 | 05271 | 00143 | 0.0435 | 0.0091
*k * *kk nO **k Kk Kkk
With Constant & tStatistic | -3.223 | -2.9026 | -4.2583 | -2.7213 | -3.4753 | -3.2503 | -3.6694
Prob. 0.0889 | 0.1685 | 0.0064 | 0.2318 | 0.505 | 0.0838 | 0.0316
Trend * no *kk nO * * *k
Without Constant & | owtistic | -2.818T | -2.8704 | -4.2679 | -1.3098 | -3.4423 | -3.0125 | 36288
Trend Prob. 0.0055 | 0.0047 0 0.I741 | 0.0008 | 0.0031 | 0.0005
ren *kk Fkk *kk nO Fkk *kk Fkk
(*) Significant at the 10%; (**) Significant at the 5%; (***) Significant at the 1%. and (no) Not
Significant.
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Model Selection Criteria Table
Model LogL AIC* BIC HQ Adj. R-sq Specification
1 514941279 | -15.264709 | -13.275082 | -14.486457 | 0.999987 ARDL(2, 8, 8, 8, 8, 8, 8)

(Eviews.9) (bl sSlaBiyl zai j cila jia e alaie YU gdiald) dae) e Jsaall 1 jdaall

rl Laa U ) (2) ISl 5 (4) sl il i
Sdinall yaiall g A0S DpnlaB®V) Aubud) o Jo skl Jal) A83e G lal JiaY1 z 3 saill ) -
el sa Al ali i
Selected Model: ARDL (2,8,8,8,8,8,8)
3 «(Akaike Information Criteria) <be slaall SIS jlna gilis e Talaie) @lld
33k oM 23 paill 55 (-15.264709) <ol 85 lmall 13g] dad 8 llial Jia¥) 3 gaill
UJ\}J\ e B mdall Ol pziall (8) 22 elayl 5 adizall il (2) 22y Gilelayl
L) Lall i gall AoV il @il (5) Jgaad)
Dependent Variable: PY?2
Method: ARDL
Dynamic regressors (8 lags «automatic): LX1 Lx2 Lx3 Lx4 Lx5 Lx6
Fixed Regressors: C

Number of models evalulated: 1062882
Selected Model: ARDL (2,8,8,8,8,8,8)

Variable Coefficient Std. Error t-Statistic Prob.*

C -2.965806 0.150923 -19.65108 0.0003

R-Squared 0.999999 Mean dependent var 0.3302
Adjusted R-Squared 0.999987 S.D. dependent var 0.056551
S.E. of Regression 0.000203 Akaike info criterion -15.2647
Sum Squared Resid 0.001234 Schwarz criterion -13.27507
Log Likelihood 514.9409 Hannan-Quinn criter. -14.48644
F-Statistic 81943.39 Durbin-Watson stat 3.517577

Prob(F-Statistic) 0.00000
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ARDL Bounds Test
Null Hypothesis: No long-run relationships exist
Test Statistic Value k
F-Statistic 833.9499 6
Critical Value Bounds
Significance 10 Bound 11 Bound

10% 2.12 3.23
5% 2.45 3.61
2.50% 2.75 3.99
1% 3.15 4.43
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ARDL Cointegrating and Long Run Form

Dependent Variable: PY?2
Selected Model: ARDL (2,8,8,8,8,8,8)

Cointegrating Form
Variable Coefficient Std. Error t-Statistic Prob.
CointEq(-1) -0.894082 0.074241 -12.042926 0.0012

Cointeq = PY2 - (-1.1009*LX1 -0.2972*Ix2 + 0.8497*Ix3 + 0.2174*Ix4
-0.4176*Ix5 -0.5236*1x6 -3.3172)

Long Run Coefficients

Variable Coefficient Std. Error t-Statistic Prob.
LX1 -1.100867 0.043596 -25.251337 0.0001
Lx2 -0.297247 0.017714 -16.780662 0.0005
Lx3 0.849681 0.12725 6.677265 0.0068
Lx4 0.217393 0.025882 8.399326 0.0035
Lx5 -0.417603 0.029768 -14.028365 0.0008
Lx6 -0.523587 0.053528 -9.781532 0.0023

C -3.317152 0.318885 -10.402345 0.0019
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Omitted Variables: Squares of fitted values

Value df Probability
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