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Abstract :

The study aimed to identify the demand for energy in the Iraqi economy
during the period determinants (1995-2012), where the study used the
methodology AutoRegressive Distributed Lag (ARDL) to find the impact of
each of real GDP and real crude oil prices and global demand for petroleum
products and production growth rate of domestic petroleum products on the
demand for petroleum products and produce electricity locally size and per
capita gross domestic product income on the demand for electricity each
function separately size. The study concluded that the demand for electricity is
growing because of the increase of both real GDP and production of electric
energy locally. Also, an inverse relationship between each of the high per
capita income and the demand for electric power as well as the domestic
production of petroleum products and the demand for electric power is an
inverse relationship. While demand for oil derivatives function came all the
regression variables are statistically significant moral and this means that any
change happening in expository variables will be reflected and a negative
impact on domestic demand for petroleum products except for variables of
GDP and the real price of crude oil, which is reflected change them into
positive impact long-term domestic demand for oil products. The study
suggests run oil refineries to meet the local need and the development of its
infrastructure and export abroad and re-building distribution networks and
electricity transmission and replace aging ones to reduce the loss (loss) and
the construction of new power stations to a private strategic projects
Key words: (demand electricity, oil derivatives, Autoregressive Distributed
Lag)
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Jdse e el el 2l g ddasil) il 2y 0 4 Jao Jangiay  JleaYl
A sl Jaiill a5 Adaiill ciliiiiall e allall Callall Bie <l jrial Lgie 4 s
o Al 5l iy e ) e glagnd S0 s Apalladl (35 3
ey Ll el (s syl (3 el ksl i) e callal
s a L) el (0 o siat iiadl ) laall gl 6 pai) Jnnas Sias
3¢ odaal) ot ang el 8 Aall deal e el 13a afie L Llae cilaiia)
Lalle Jadil) (3gm 550 3y Jaiill land 5 Akl ciliidiall e alladl dlall o
3 Lmpen Ja g2l o3 3l 8 (3 ja)l 3 ooliaidy) Lol 3S a8 il

p Al Jaad) Ol 3k Ala) o (o i o daal Callall Jaes

97 & sutalt




Wl s it sl y [ 2.p0 AUUNg golatdd i) Alns

Delectr=F(GDP,Y,Pdr ,selectr)............... 1

el ZL ) :GDP el yeS) zluliselectr ¢ £LeS) e allall aas:Delectr
Ulae it il £l:Pdreadll J33 Lo farYe aall JleaY)

DE=F(GDP,Y,Pdr ,PEw,PDX,pr,.DEW)........cccvvv..... 2

L) DEweLsalle dphaiill ciliniall £l PEwedshill clisidl Sl GlliDE
Akdil) clatiall e galla]

dggeal) laadl) jlad :Pr

sl a3 0 U5 Y 200 s s e aladd Al oda o gE

s ys—h 3 Autoregressive Distributed Lag (ARDL) Bounds Test
138 Juadi A ) 392y 9 Pesaran et al(2001 ) 5 (1997)Pesaran and Pesaran
o Johansen ( 1988) J—ia ¢dd 5 yaall & jisial) JalSil = 3lai (e o e e 23 sl
pr—c A ) (Engle and Granger, 1987) 4xzay ) (i ghadll jlial 45 yla

A e cla ) i A5 s e 3l Judldl pailiad oliy jedii Lesale ) ST

138 oY Q) LAl sa 3 gaadl JsaY o) s O b 3 sk a3l Axe i

Semsale (s ¢ IV Aa all he AlelSie Ayt 3l Judlad) (5% o allay ¥ jLaaY)

Jmil iy s () sy 5 ) s G sk b el e St T (1) el L)

LoV a gy 5ol el gAY (3 hIL A i 6yl A ) Judlud Als 3
Qa3 25 5 Ay grall (e 4l Alall pan pa dlls 4 « (Kremers et al, 1992)

o 25 e Dl i s oy 8 el i il (o i

el g8 ey inall e dlls Jand) cilaba e J peas)

z 3l ol Undl) oot Aolea i () jlsys 5 () b LG &8 yla el
(YIS (g el g laliiall AN Ll V) 250
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ADelectr = & + B, Delectr,_, +B,v,_, + B,GDP,_, +B,Pdr,_, +
P select_; + Ei:i Yy ADelectr, +Ei:1 YAselect_; +
E?:l Y-il ﬂ.}Ft_,l + E?:l YElﬂGDPt—l + Z?:l YElﬂPdrt—l + ut w3

ADE = § + B DE,_, + B,DEW,_, + B,PEW,_, + B,y +

B.GDP,_, + B,Pdr,_, +p.pr_, + X%, v, ADL,_ +

Vi Y, ADEW, + X0 v, APEW, + v, 4y, . +

LV AGDE, + X v APAr 4 2, Vo APE U, e d

Ll dasi wlys 5osnall Y1 Gl A el s ut gaball adaiall:d
O S Al sl 403 55 AL asa s L) Jal (as ¢ oDlel cl jriall asile Sl
c Ll il ma) Gl @ i) il i we L alee Gl AS d) ) puid)
1ol ¢ yall lgmpen (s sl Akl gl
HO: B1=p2=B3=......, Bs=0

ALl A il s (a1 Ay sha 4 ) 53 ADMe 35a 5 p2e Simax( HO)

HI1: B1 #0, B2 #0, B3 #0, ......, Ps #0
Gla s ¢ I LAY 5 (£) tdabiiall alll el dalea oy paall pa b LiaY
F 3¢ lian)
o, 1(1) ¢ Ansall e S (HO: BI=0) (15 08T o s o 581 85 25050 A n Lk
4t s 2 ADF L) caws g (V) Aa ol (e AldSie cl paial) cailg
—r ) OS5 Alaa¥) sl g sl PIA e dudld)

b e 98 LS5 1(0) (5 simaally s e Judl ) ) sl DA (e
(1) iy Jsa
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1(0) 2ie- (pe 3l Jlie 1 adl 3 ol oSl o alball Alla & puatall A 311 Jusbad) (1) JS5

12 4

10 A

—4—logdelectr

—l-logselectr @i aiall 6

logY 4]
e |0g GDP
2 4
e |Og Pdr
0 T T T T T T T T

12 3 4 5 6 7 8 9 1011 12 13 14 15 16 17 18
o3

Y1 3l o 31 3 e e llal) Aol s Judiid (2) J&
25

=== dlogpdr 3 15
—=dloggdp =
10 -

dlogy _';_r
=& dlogselectr % 3

]
-

12 3 456 7 8 9 101112131415 16 17 18

)

=4—dlogdelectr 0

5

Gl dmy elseSd e callall s i ppaie Judlad) aen Al (2) JSA0 G
I YVI0) 5 5l die i (3 jadl & G ) e Ak oUad ddars JY)
a5 Yl Gl 32l cUa¥1 13 a3 25 58 Judld) JS< elad olac)
Gl Alas) Jiailly 13 e oS 13 an ) Jilat 8 omdl) WSAY e ading
& Oe LSADF qasall il So Jlsal gay aaV) sl uleddl adiey
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AW g AgalaT®¥l gl Alea 31 all (3 A3l e dlall (b

5 hal) A3 @ jiiall ADF g gal) Sl gh S Bslanl AN (7) Jgaad)

) b sl
day t delasl | A et del_iaal Gl yaiall
Js¥) Gl 2l 1(0)cs siuse

(2) 4.91- (2) 1.62- | logdelectr

(0) 4 .004- (2)0.47- loggdp

(0) 3.75- (2) 2.31- logpdr

(2) 4.49- (2)2.13 | logselectr

(2) 3.97- (1) 0.67- logy

Eviews 7.1zl p Gla jia 1 jhaal)

S8 L) (gh g A Al @ piiall Aata 3 Jedbadl 4 )R julaa (8) e
ADFgugal b

Variables AIC SC H-Q F
(L)

Delectr | -0.49 | -0.40 | -0.50 | 24.13 | -4.91(2)

selectr | -1.59 | -1.49 | -1.58 | 20.23 | -4.49(2)

y| 3.75| 3.85| 3.75| 15.75 | -3.97(2)

GDP | 3.76 | 3.85 | 3.77 | 16.04 | -4.005(0)

Pdr | -2.18 | -2.08 | -2.18 | 12.75 | -3.57(0)

i Ll 5aa)l ADF seliaal 5 «Jia¥) UV} 530 (L) Eviews 7.1 gy il
s oS3 Jgan s peie U< 2sm sl sV eyl b

gy s (1) slad & (270) 320 c eviews7.l  Suaa¥) el 8 i
(9)ds2a) b Aipe LS a3 sl
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sLgSl o callal) AJA el ARDL g3 sai (9)Js22

AUIg dalaid Cigomd dlxo

ARDL Model AIC SC Log F Wald P of Wald
likelihood test test
ARDL(1,1,1,1,1) | -0.44 | 0.087 14.56 1.49 0.34

eviews 7.1zl Gla A 1 jdaall

(10)dsaad) (8 G

ARDL(1,1,1,1,1,1,1)g 3 gadll i geild :(10) Jsaa

Dependent Variable: D(LOGDELECTR)

Method: Least Squares

Date: 04/03/15 Time: 16:35

Sample (adjusted): 1997 2012

Included observations: 16 after adjustments

Variable Coefficient | Std. Error | t-Statistic | Prob.

C 15.82334 18.16909 | 0.870893 | 0.4236

LOGDELECTR(-1) 0.127848 0.532996 | 0.239866 | 0.8200

LOGSELECTR(-1) 0.178912 0.862120 | 0.207525 | 0.8438

LOGY(-1) -0.071089 | 0.156628 | -0.453868 | 0.6689

LOGGDP(-1) 0.224026 0.262813 | *0.852414 | 0.4329

LOGPDR(-1) -3.269797 | 2.207682 | *-1.481100 | 0.1987

D(LOGDELECTR(-1)) -0.684507 | 1.004449 | -0.681475 | 0.5258

D(LOGSELECTR(-1)) 0.274107 1.990644 | 0.137698 | 0.8959

D(LOGY(-1)) 0.104514 0.139341 | *0.750062 | 0.4870

D(LOGGDP(-1)) -0.202959 | 0.196233 | *-1.034274 | 0.3484

D(LOGPDR(-1)) -0.002341 | 1.339500 | -0.001748 | 0.9987

R-squared 0.670541 Mean dependent var | 0.004474
Akaike info criterion -0.465643 Schwarz criterion 0.065512

Log likelihood 14.72514 Hannan-Quinn criter. | -0.438443

Eviews 7.1zl p Sla A 1 jlaal)

e a5 a5 8 Js Ja g (e S Cabee o I dled (10) Jsaad i
gl S et slas) G dgme Cela el sl il g ddadl) il
Go—e el e il o b OS5 (Sl (g il 038 8 Juasy
s (o dad Mo s S A oA Jashangies Jeal) o) il
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AUl Agala®¥l &gl Alxe 31 pall (3 Aalkal Lo clall (b
O 105 (0.67) il 3 Giles Rl 5 cols o o ) el e
e a8 Aalad ) e (%67) 0 e Lo i dimia 5l I iial
Jdld i 2ld Al i e ) g AN Ak Cila L LA <) dd

(B)JSE b (e 5 LS T(0)cs simadd o ) e A e
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7
6
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——logpEw 5)
—a—logDE 3 4
log¥ o -
T
logGDP =5 -
—o—logPdr :i 2 9
logPrice 1 i
Linear (logPdr)
0+ """
T 12/3 456 7 8 910[1112]1314]15/16[17)1812, 3,

Al 2y 5 e Judlad) of 2l (4) JSAD 8 Gae WS JY) A0 380 e
JaY) Gl

Auhdll) cliiiall o calhll Alla Gl psaiall Aaia 3 Jedladl Y & AN (4)JSE
Sl Julia

1w

I~

—&—ddlogDE
——dlogDEW

—de—dlogpEW “m
Ao @Ay 0 el
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=i l0g G Dp o 102 ’3‘ a
dlogy -1 o
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3 -
= Crash

sl Gl slael 503 ¢ aadil oSall Lo gl A3yl oda e ilay ad V)
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S8 LEA) (38 A Al < piiall Aia 3 Jedbadl 4 ) 8 pulaa (11) Jgaa
ADFgugal b

Variables AIC SC H-Q F
(L)

DE | -3.98 | -3.80 | -4.02 | 93.60 | -10.76(1)

DEW | -6.73 | -6.64 | -6.74 | 19.08 | -4.37(2)

PEW | -6.99 | -6.90 | -6.99 | 20.06 | -7.16(1)

Y| -2.84|-2.63 | -2.88 | 23.87 | -9.07(2)

GDP | 2.09 | 2.18 | 2.09 | 16.04 | -4.006(2)

Pdr| -3.85|-3.75 | -3.84 | 12.75 | -3.57(2)

pr|-135]-1.21 | -1.35 | 12.52 | -4.49(2)

o= i A saall ADF selianl 5 (L) Jia¥) eUat¥l 520 Eviews 7.1 guali y il
s S0 Jglan by e IS0 25m el Jaail o gualiy)

aie pwgall b Saselian) e Al ) ) ke psend i Judld) ()
Gl 2 ay i 3 Lhaiil) il e Jadd (dlll i laele 1(0) 5 siase
el Hldielyy JalSall da o DAY |l I(1) 6 s e JalSS (o J5Y)
«Bighl gadll Je Jasiy) dapla LAY ARDL  z3 gad dldie) o3 canall 6 jpa
H-Q & 9—S olia selasl 5 SC selianl 5 (Akiaki) AIC selas) DA G il s
3 oS el el 5152 (o a5l da 0 o Ld dad B G385

c(11) Jsas (A dand) s oDle) SlelasdU ey <l juiall

zisail & il axe Wossy g3 Jasiy) 13 & Gui ARDL z3sai
DAt zile s o 3 P=1 s sial e kdisis (P +1)F o 3 AR(P) 5
(12) Jsaadl b Aussal Ailan¥) ubaall iy Lhn LY S0 ua (128 ()5
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dghil) cdfida) o calkl Aa j8a) ARDL g dsai (12) Jsaa

ARDL Model AIC SC Log F Wald test | P of Wald test
likelihood
ARDL(1,1,1,1,1,1,1) | -5.110246 -4.385944 55.88197 2917797 0.423400

Eviews 7.1 gl milis 1 jhaal)

iad J8 385 ARDL(1,1,1,1,1,1,1) zsai ,lid) 5 ad el Jsandl (e o
V) el ol sa o oy gl a5 cella) oo Jagie LSl &y AIC Ll
oo b (58 L e alae¥) &) & jle ) jlaal o) 5 <l el (K3 Lag(1)
A diel oSy ad i L g ¢ zdsaill Ay gima M iy o3 Wald 5 jlasl
il @il (13) ool d—shll » S zds il
.ARDL(1,1,1,1,1,1,1)

e i) e Gl (e S e G ) ) Jaal e

Iy A i) i) e el gl s i) Jas Lagies Aid) it
t elmn) Giy Asine cila Ala) Ll Agaa) o) S, ¥l lad
e (el dSs ey Cagn ) ppatall o0 (& deany g ) O (S 1

i g e Jdaal Qllall sl sl e s ) L sl pSan 3
B m gl il ) e 138 (0.97) il sl Jalaa dad o5 cpladil
AL e Jadd () b Alalal sl (e (%97) < otk L s
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ARDL(1,1,1,1,1,1,1) 3 gl i geilis (13) Jgaa

Dependent Variable: D(logDE)
Variable Coefficien | Std. Error | t-Statistic Prob.

t
C 12.42957 11.31636 1.098372 *0.4702
LOGDE(-1) -1.624819 | 0.570041 -2.850353 *0.2148
LOGDEW(-1) -6.350999 | 7.447484 -0.852771 0.5505
LOGPEW(-1) 5.823063 7.681789 0.758035 0.5871
LOGY(-1) -0.173760 | 0.085336 -2.036183 *0.2906
LOGPDR(-1) -2.095322 | 1.627118 -1.287750 *0.4203
LOG GDP(-1) 0.163072 | 0.069043 2.361898 *0.2550
LOGPR(-1) 0.432238 | 0.348062 1.241841 *0.4316
D(LOGDE (-1)) 0.385327 | 0.652710 0.590350 0.6605
D(LOGDEW(-1)) 4.199208 | 6.392177 0.656929 0.6300
D(LOGPEW(-1)) -9.009068 | 7.655444 -1.176818 *0.4484
D(LOGY(-1)) 0.071633 0.102068 0.701820 0.6104
D(LOGPDR(-1)) 1.365092 1.115378 1.223883 *0.4361
D(LOG GDP(-1)) -0.031196 | 0.054586 -0.571508 0.6695
D(LOGPR(-1)) -0.260028 | 0.196738 -1.321699 *0.4123
R-squared 0.978321 Mean dependent var 0.008154
Adjusted R-squared 0.674820 S.D. dependent var 0.051634
S.E. of regression 0.029444 Akaike info criterion -5.110246
Sum squared resid 0.000867 Schwarz criterion -4.385944
Log likelihood 55.88197 Hannan-Quinn criter. -5.073156
F-statistic 3.223448
Pl’Ob(F-StatiStiC) *(0.413664

Eviews 7.1zl n Gla yhe 1 juaall

d3Ual) eDlgind L5 (ad tlwald

—:lgie A8al) Dl b il cullad sac <llia
Ghaall ciliiidl el S

i) i) bl 3 AU Dl o Fiall e sSal acall dous (i -2
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AW g AgalaT®¥l gl Alea 31 all (3 A3l e dlall (b

O Al e L) llall jaiay sl 23 sail s slaieY) QYL -5
Akl i)
1) all

A ladlaa A ddla) eDlgnl OV aea a1 Al 5 e dana (2011) V)1
a5l (g ol Alaa ¢y sllaal) Adnll Aal ) ciluli s 2006-2004 5 580 i
(137-111)a = 20 222l 4 alaa iy a¥] 5 dalai@y)

ALl Dl 3 1T ey el (558 ¢(2014) gDl 5 452
O S 232150 Wl pilall el A8) jaige cAuid 3l A 2l Jeal A
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sl (3 el sl dle b Jane s ) asidl e ¢(1984) o3
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(2006-1985) 5 sl Dla oY) Sl &

http://www.kantakji.com/media/9070/9.doc
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