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Abstract

This study aims to use the binary logistic regression model to analyze the
stock performance of the companies listed in the Irag Stock Exchange
during the period from (2016-2021) The study sample included (30)
companies and from different sectors in the Iraq Stock Exchange. External
variables as an independent variable, and the performance of the stock as
a dependent variable, and the ratios were, in order, as follows(share
turnover rate), (issued shares), (listed shares), (transactions), (value
traded), (sessions) included. It was noted that there was a slight effect of
some determinants such as the determinant of the value of trading
transactions and the number of shares listed in the market, which were
directly related to a weighting relationship with achieving good
performance in the shares. Among the most important
recommendations, we recommend conducting future studies on the
stock's performance determinants (internal and external) and working to
include the largest number of determinants in order to determine the
position of the largest possible number of determinants that affect the

stock's performance in a way that supports the investor's decision
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Ol aai Lia gy saslssany jlaker 5 yaall agal) 2ie dana & jadaic b ye (1 )o_ ke 2l

Z2salll Glalze mia gy (53l 5 (3-3) Jsand) 4ty Le a5 Al A83ay 3 pilae 4y jaudil] 3 3l

PR BN
2020-2016 52l A& 4 jlall @laraall Wald JWis) ma s ((3-3 ) Jsaa
Variables in the Equation
B S.E Wald | Df | Sig EXP(B) | Lower | Upper
Step 6a | X3 0 0| 4603 | 1| 0.032 1 1
constant | 0.343| 0.201 | 2902| 1| 0.88

SPSS . V 26 galindl s jie e aldie Yl dialll dlael (a1 aadl
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Chi- square test ¢\S g JLaa) |
o=l 5 (13-4) dsaall aa (Chi- square test) bl gl 73 saill 4 sina o aSall
P-) it () Cus dlle 4 gine da 3 pria sy JLEAY) O ) a8 (Ominibus test ) ksl
L jlial il bl 233 U 3 gail) o 6 (10.05 ) (e B 25 (0.031 ) <ilS (value
i aal g zapail) b Al pasiall S (1) daua da )2 CilS A AN Cilaasd) #3 al

2020-2016 b2l JMa dga 1) laaaall Omnibus test zass ( 3-4 ) Jsoa

Omnibus test of modle coefficient

Chi-square |df Sig
step 6% | step -1.428 1 0.232
Block 4.676 1 0.031
model 4.676 1 0.031

SPSS.V26 gl n il A e Alcie YU Haldl dlae ) (et yaadll

Testing the morale apaaill Clalaa 73 gmail (389 4 ginall JLd) -

according to the determination coefficients model

Dl 3 gl AW Jolas 8 48 Al Gl e L) Y i slae A e a8l
iad o i 5 (Psuede 2) apasill Sllas ad ((3-5) Joaall L Siea sl
e 1 pdi Al @l jaaill dad o) a3 s (10,023 ) <lS ((Cox and Snell R? ) dalas
O B X3 2l Jitd) Hoaid) A8 ja e i o 08 (% 2.3 ) b @l Lasidl)
sendall pils o i el a5 (10.031) SV~ (Nagelkerke R?) Jalae dad cuilS
e1a) i) il dad 6 pnil) (e (93,1 ) At Lo sy (Aol aga¥) 222 ) X3
o Leale Alaie V) S Vg o A il i) COlae o poal sl (e Gl | (agdl
i) (3 sual) 8 A jaal) agusl) dae g agadl elal (s AEIS H00d ABDle s

e/
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2020-2016 32!l JA daa Al Glaasdll psyede R? JWid) ma s ((3-5) dsaa

Modle Summary
-2 log Cox &snell R Nagelkerke R
step likelihood square square
6 269.729a 0.023 0.031

SPSS.V26 gl n Gils Ae e Alie YU Haldl dlae) (1 ydadll
Hosmer and lemeshow test Jwia) - #

z3sail Cilalze 228 Hosmer and lemeshow Jlia) o)f (3-6) Jsaall (e poaly

CulS La N (5LS au e A Ol 5 (7) s A die (10,043 ) @b D sine (5 siuas (5 sixa
bl aDle yue Jall 23 0¥ Gl Jlia¥) il Jla s J sl oS lldy | (114.494)
sHosmer and lemeshow g3 sl & Cadial elllia (LS LaS s Lia il lanall Ui
zasail Agiae 5 Mall 23 saill pe Gllall dlas 3 5a 5 a2e 2y 138 Gld Ominibus test
el oo L o1 280 lid Calie e f Lilian) Jo e 73 0ai¥) Jrsy e 58 5 usn )

(2021-2016 ) 52all (pam A jaall agusd) 2e 5 aguall

2020-2016 32l J3A 4pa Al Slaxsall Hosmer and Lemeshow test DLl sy (13-6 ) Jsas

Hosmer and Lemeshow test
Step | chi-square | df Sig

6 14.494 7 0.043

SPSS.V26 s jie e dlaie YL sl dlae) a1 jradll

Measuring the 2asfiel) e sl 73 gaill 4y jaail) A8l (uld -
discriminative accuracy of the multiple logistic model

e1aY1 g oo s Ly 5 4 slasia CailS 23 il A Jaaill 5580 () (3-7) Jsandl Cn

Ua (59 ) panddi dagii A5 (% 58.4 ) 2l ¢la¥) c¥lay sl 480 culS 88 o)

gl eIV G 485 S Laiy s o1 Alls (1101 ) Jeal (30 Anpna B ) oy s o

)|
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Bsmay s ol Ala (197 ) dual (e Jd8 s (53 ) J ulSail 25 (% 54.6 ) A
(%5.1) <ol iy (% 56.6 ) s ulS zdsaill (i 483 Jaae Gl el | ddle
cgerd) A8l (8 e g daale y sdad Adlia) Jidi ol Al A a

2020-2016 32!l YA da HlAll Cilaasall ¢ gavil) 485 48 gdina = (3-7) Jsaa

Classification table

Predicted
y
pad
performan | Good Percentage
Observed ce performance | correct
ste pad
p 6 | y| performance 53 44 54.6
Good
performance 42 59 58.4
Overall Percentag 56.6

a.the cut value is 500
SPSS.V26 geli Sla i e alaie YU Aald) slae) Ga 2 jaad)

Ladl ‘2021-2016&‘,3“&1(2_};)&\) a5 Al Gsuﬂt_., Lalall Gl Hlaa) e
(b Baainal) AlEiual) &l piiall (s ¥ ) o i ) gl all At ) A pall & )
575 el ad 4l ol (ageadl 5131 Aaa AiCay gl laadl el sl Alal) ) )
5 U e Al A il e (355 Uil 5 (pas s A ypesil 5 58 i 23 sl (IS (S
(Ade 483 (6 gina 53 gagadl ) Juagll (¥ ) 4l e al

——
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B RPN
Claa gl 5 Clalisiny)
lalinay)
e sll) 3 il IS s 8 el 5 1,800 (Aeadiiall Clial) 30 ) sall i yi0 -1
Adecm A1) Clasall
g a2e 5 Jghailly cliiall dad sasae Jhe Claaaall (ed Cagila Hi aga g Laa gl -2

Y] 8 el a5 aa b il e 5 ABDay a5 culS 5 3 sl 8 syl

o aga) 22e g ama G A 31 DU Bl el (B s (8 Gl glaiall 5 yeltisall (5 0 - 3
C\_AJSMM\JSAd&dﬁjﬂ]ﬂm‘@\d\}&)ﬂ\ﬁjﬁ&g;_ah.a;\)&}adj\d.ﬂ\
(Sle ) wa olal (aaas

UAA.ILA:\B L“;\m)ﬂ\J\mY\Cqu@Jdmﬁ‘;d\@M\ uwh)k.uhy‘ﬁ)}ﬁ -1
30n3 A8 5 A0l (315 53U (81 padl (5 g A agus¥) glal 5 5i5all al gall 5 caladacall agan
Hlansd 2l jalias (I Jsea sl 39 k1)
dw)é}.mj‘sﬁjw\.bgm‘éﬁzh\}m‘j:u;)u‘L-I\JJMH@A\})&SEJP}- 2
ZA‘).J.AS\(';@_A.»\Z’\ijﬁu&m&\e&}d}\ﬂbag_my‘e;;j?@_uﬂu\JdeJM)dﬁAL"_a\AM
 Jhally il dad s G pully

M\j(@J&\JZ\_As\J\)?@\ ;\ﬂa\qm@swlmau\ﬁ;\ﬁi_]w}s-3
) Claaaall e pSae d2e S0 Calge apaad Jad e Claaall (e 2o ST Jgad e
L aliall )8 acay A JSEL gl ol e i
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