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Analytical study in the econometric components of

the Reserve Bank of Irag of Iraq

Abstract

The research plan is to review the theoreticalside, which are simple
linearregressionmodels and multiple linearregression, includingregressionmodels of
the quadratic model and cubism model in the normal formula and matrices method,

thendescribing the statistical formulas for estimating the parameters of thesemodels
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and reviewing the most important standards controlling the quality of the models,
The test will test Derbin and Watson and test the F-table and analyze the contrast
and then compare between the models and choose the best model according to the
statisticalmeasures and then display the results to the decision maker to make the
decision in a soundscientificmanner, The surplus variables (reserve surplus,
legalreserve (mandatoryreserve)), reservedeposits (US $), depositsunderreserve
(IQD), the studyperiodfrom 2005 to 2016.
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RD-ID = 2966815 + 2708003 x + 993345 x*2 — 74943 x"3
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S = 3001040 R-Sq=97.9% R-Sq(adj) = 97.1%
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Analysis of Variance

Source DF SS MS F P

Regression 3 3.29174E+15 1.09725E+15 121.83 0.000
Error 8 7.20499E+13 9.00624E+12

Total 11 3.36379E+15
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Sequential Analysis of Variance

Source DF SS F P
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Linear 1 2.93430E+15 68.32 0.000
Quadratic 1 2.92390E+14 19.19 0.002
Cubic 1 6.50561E+13 7.22 0.028
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Fitted Line Plot
RD-ID = 2966815 + 2708003 x
+ 993345 xA2 - 74943 xA3
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RD-FX = 3284244 + 1098607 x — 37677 x"2

S = 1844625 R-Sq = 64.2% R-Sq(adj) = 56.2%
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Analysis of Variance

Source DF SS MS F P
Regression 2 5.48963E+13 2.74481E+13 8.07 0.010
Error 9 3.06238E+13 3.40264E+12

Total 11 8.55200E+13
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Sequential Analysis of Variance
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Source DF SS F P
Linear 1 5.30016E+13 16.30 0.002
Quadratic 1 1.89466E+12 0.56 0.475
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Fitted Line Plot
RD-FX = 3284244 + 1098607 x
- 37677 xA2
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RD-FX = 3867862 + 0.1242 RD-ID

S - 1834984 R-Sq = 60.6% R-Sq(adj) = 56.7%
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Analysis of Variance

Source DF SS MS F P
Regression 1 5.18484E+13 5.18484E+13 15.40 0.003
Error 10 3.36717E+13 3.36717E+12

Total 11 8.55200E+13
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Fitted Line Plot
RD-FX = 3867862 + 0.1242 RD-ID
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