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The effect of time lag in estimating and analyzing the behavior of total consumer spending in the

Iraqi economy for the period (1990-2013) using the models (Quick-Moon)
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Abstract :The research aimed to analysis and estimate the behavior of
consumption function in Iragi Economy According to lagged models of (koyck
,Almon)for the period (1990-2015) .Which consists the important of the research,
the hypothesis declares that the consumption adjustment is not less than (72.4%)
According to (koych lagged model) and (MPCs =0.32) according to (Alomn
lagged model), Which means also the need to satisfy of necessity wants. The
research conclusions that, the lagged weighted is (91%)through (three years )-
(koyck) , and (MPCs=0.32) with lagged weighted (0.31) through (tow
years)(Almon) .

Finally , the research recommended to (de-freezing)of money to bridge the gap of
incapability of income finance of the consumption expenditures with level no less
than (4.8)trillion Iragi Dinars through using active macro(monetary and fiscal
)policies .
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Dependent Variable: EX
Method: Least Squares

Date: 03/01/19 Time: 22:55
Sample (adjusted): 1991 2015

Included observations: 25 after adjustments

Variable Coefficient  Std. Error t-Statistic Prob.

C -2150941.  3595670. -0.598203 0.5558

IN 0.404109 0.052834 7.648670 0.0000

EX(-1) 0.442553 0.074249 5.960375 0.0000
R-squared0.976742 Mean dependent var88310921
Adjusted R-squared0.974628 S.D. dependent var57116993
S.E. of regression9098008. Akaike info criterion34.99718
Sum squared resid1.82E+15 Schwarz criterion35.14344
Log likelihood-434.4647 Hannan-Quinn criter.35.03774
F-statistic461.9545 Durbin-Watson stat2.588832

Prob(F-statistic)0.000000
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic2.447889 Prob. F(2,20)0.1120
Obs*R-squared4.916274 Prob. Chi-Square(2)0.0856
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Heteroskedasticity Test: ARCH

F-statistic0.558277 Prob. F(5,14)0.7302
Obs*R-squared3.324780 Prob. Chi-Square(5)0.6501
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Dependent Variable: EX
Method: Least Squares

Date: 03/02/19 Time: 07:47
Sample (adjusted): 1991 2008

Included observations: 18 after adjustments

Variable Coefficient ~ Std. Error t-Statistic Prob.

C -2560044.  3043861. -0.841052 0.4145

wo 0.317216 0.056700 5.594609 0.0001

w1 -0.109508  0.080548 -1.359549 0.1955

w2 0.001416 0.003519 0.402479 0.6934
R-squared0.986249 Mean dependent var70941805
Adjusted R-squared0.983303 S.D. dependent var56471893
S.E. of regression7297133. Akaike info criterion34.63699
Sum squared resid7.45E+14 Schwarz criterion34.83485
Log likelihood-307.7329 Hannan-Quinn criter.34.66427
F-statistic334.7146 Durbin-Watson stat1.460409

Prob(F-statistic)0.000000
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Breusch-Godfrey Serial Correlation LM Test:

F-statistic0.647191 Prob. F(2,12)0.5409
Obs*R-squared1.752536 Prob. Chi-Square(2)0.4163
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Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic0.333339 Prob. F(3,14)0.8014
Obs*R-squared1.200018 Prob. Chi-Square(3)0.7530
Scaled explained SS0.170767 Prob. Chi-Square(3)0.9822
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