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Abstract

Urged the liquidity banking still Sarifice interest the researcher banks both
as a goal master of objective and performance of vitality to meet the
obligation financial banks that are summarized idea find the impact of
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liquidity on the evolution of the banking sector in order to achieve this is the
use of indicators liquidity banking (percentage legal reserve, percentage
liquidity legal, percentage cash balance, percentage of employment) which
was on his eye of Iragi banks commercial a (bank of Baghdad, bank national
trade, bank of the business of Iraq, bank of Sumer commercial, bank
Darussalam investment, bank of business bay, bank credit Irag,the bank of
Babylon) so the find on sentences of targets the most important analysis
relationship between variables study using model regression self-slow
distributor (ARDL).
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GDP [(0) ] -1.9033 | -3.4202* | 0.5958

CPI I(0) | -18.6584 | -13.833* | 0.4444
CB I(1) 0.3146 | -1.5127 | 1.1271 | -2.2899 | -5.4432* | -1.9720*
LI I(1) 1.4435 | -2.2584 | 1.0635 | -3.8352* | -4.4555* | -3.8638*
RE I(1) | -2.1408 | -2.9776 | -1.5298 | -4.1941* | -4.0942* | -4.4223*
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GDP(-1) 0.080022 | 0.317265 0.252224

LI 7.973311 | 2.156042 3.698124

C -1.202976 | 3.507644 -0.342959
R -squared 0.631600 | Adjusted R-squared | 0.539499
F-statistic 6.85775 | Durbin-Watson stat | 2.293956
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Test Stat. Value K
F- Stat 11.20059 1
Signi. 10 Bound 11 Bound
10% 4.04 4.78

5% 4.94 5.73

2.5% 5.77 6.68

1% 6.84 7.84
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Q-statistic probabilities adjusted for 1 dynamic regressor

Prob*|Q-Stat| PAC AC Partial Correlation|Autocorrelation|




0.529]0.3966|-0.167|-0.167
0.709]0.6866] 0.110 | 0.135
0.700]1.4243|-0.172|-0.203
0.831{1.4771}-0.126}-0.051
0.798]2.3594|-0.192}-0.192
0.809]3.0022[-0.256-0.150
0.777{4.0281} 0.109 | 0.169
0.846[4.1254|-0.059}-0.045
0.9034.1263|-0.182| 0.003
0.941{4.1263]-0.054] 0.000
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*Probabilities may not be valid for this equation specification.
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Breusch-Godfrey Serial Correlation LM Test
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F- statistic 0.523692 Prop. F 0.6171
Obs*R -squared | 1.634823 | Prob. Chi-Square | 0.4416

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.387407 Prob. F 0.6909
Obs*R -squared | 0.971297 | Prob. Chi-Square | 0.6153
Scaled explained SS | 1.306095 | Prob. Chi-Square | 0.5205
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Variable Coefhicient Std. error t-stat Prob
C -1.202976 0.277916 -4.328562 0.0025

CointEq(-1) -0.919978 0.183259 -5.020093 0.0010

Ji}w\ J;,-Y\
Variable Coefhicient Std. error t-stat Prob
LI 8.8666849 3.824850 2.265932 0.0502

EC - GDP - (8.8666849*L I)
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Variable Coethicient | Std. Error t-Statistic
GDP(-1) -0.049542 | 0.341167 -0.145213
CB 5.416314 | 1.638330 3.305996
C 3.487825 | 3.017183 1.155987
R -squared 0.578148 | Adjusted R-squared | 0.472685
F-statistic 5.482002 | Durbin-Watson stat | 2.281075
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Test Stat. Value K
F- Stat 9.274578 1
Signi. 10 Bound I1 Bound
10% 4.04 4.78

5% 4.94 5.73

2.5% 5.77 6.68

1% 6.84 7.84
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Q-statistic probabilities adjusted for 1 dynamic regressor

Prob*|Q-Stat| PAC AC Partial Correlation|Autocorrelation
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0.4790.50071-0.187}-0.187
0.764/0.5375/-0.086|-0.048
0.735(1.2733/-0.239}-0.203
0.839|1.4276/-0.203}-0.087
0.921/1.4309}-0.139/-0.012
0.963(1.4458-0.169}-0.023
0.9781.6193|-0.083| 0.070
0.986/1.8149/-0.020| 0.064
0.981/2.5025-0.169|-0.098
0.990/2.5845-0.075| 0.024
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*Probabilities may not be valid for this equation specification.
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Breusch-Godfrey Serial Correlation LM Test

F- statistic 0.625321 Prop. F 0.5667

Obs*R —squared 1.897358 Prob. Chi-Square 0.3873

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic 0.387407 Prob. F 0.7929
Obs*R -squared 0.971297 Prob. Chi-Square 0.7335
Scaled explained SS 1.306095 Prob. Chi-Square 0.6204
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i) V)
Variable Coeflicient Std. error t-stat Prob
C 3.487825 0.748355 4.660652 0.0016
CointEq(-1) -1.049542 0.229753 -4.568129 0.0018

ol
Variable Coeflicient Std. error t-stat Prob
CB 5.160645 2.174505 2.373250 0.0450

EC = GDP - (5.1606*CB)
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Variable Coethicient | Std. Error t-Statistic Prob.*
GDP(-1) -3.938415 | 1.199727 -3.282760 0.0168
GDP(-2) -0.466098 | 0.394461 -1.181607 0.2821
RE 2972727 | 0.852805 3.485824 0.0130

C 4258677 | 11.21776 3.796371 0.0090

R -squared 0.677084 | Adjusted R-squared | 0.515626
F-statistic 4.193565 | Durbin-Watson stat | 1.422948
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Test Stat. Value K
F- Stat 7.185242 1
Signi. I0 Bound I1 Bound
10% 4.04 4.78

5% 4.94 5.73

2.5% 5.77 6.68

1% 6.84 7.84
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Prob* | Q-Stat | PAC AC Partial Correlation| Autocorrelation
0.747] 0.1043 | 0.088 | 0.088 1 I* . I* .
0.632 | 0.9175 |-0.243]-0.233 2 ¥ | **
0.817 | 0.9359 | 0.085 | 0.033 3 I* . | |
0.875| 1.2188 | 0.052 | 0.119 4 | | I* .
0.785 | 2.4435 |-0.237|-0.226| 5 > ¥
0.693 | 3.8787 |-0.140|-0.219| 6 *| | **
0.725 | 4.4616 |-0.220]-0.121 7 CORE o
0.737 | 5.1891 | 0.080 | 0.110 8 [* . N L
0.787 | 5.5147 |-0.114}-0.052} 9 oL o

*Probabilities may not be valid for this equation specification.
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Breusch-Godfrey Serial Correlation LM Test

F- statistic | 0.590893 Prop. F | 0.5959

Obs*R -squared | 2.280654 | Prob. Chi-Square | 0.3197

Heteroskedasticity Test: Breusch-Pagan-Godfrey

F-statistic | 1.695954 Prob. F | 0.2662

Obs*R -squared | 4.588677 | Prob. Chi-Square | 0.2045

Scaled explained SS | 1.339860 | Prob. Chi-Square | 0.7197
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Variable Coeflicient Std. error t-stat Prob
C 42.58677 10.37269 4.105665 0.0063
D(GDP(-1)) 0.466098 0.339874 1.371382 0.2193
CointEq(-1)* -1.404513 1.319920 -4.094577 0.0064
Qs =)
Variable Coeflicient Std. error t-stat Prob
RE 0.550045 0.053401 10.30026 0.0000
EC = GDP - (0.550045*RE)
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