(121 ) --meeeeee- 2014 Aud  (8) sl (4) el Aolali¥)g Ay )Y aglall ) Alas

Byl SLaBY) b admill e o AalaBY) il Giany  Jalas
2010-2003 32l

AU Sl QL (@) g
ey 3041 A4S [ al) daals
;\gmla.d\ ?“3
Alnashi777@yahoo.com

- galdiua
o3 Jaly dgallall LBV alaee lgie Al Sl 5 jaleall ol shall aal o gl adiaill sy

A e oS A gl (53 ) Jsea sl sl slas 0l GubaBY) aues uals Cinsal 3 alal)
8 o Y dpuludl s e laiay) JSLEal (e A gana aduaill 381 5y cadaill (o ilad SlaBY) o) il
O bsadll 3ab ) ) g I Apelaial) Aga gl (85 S Allae aae (8 s 3 5l JAl a5 Bale)
oz Asma Ay Gl Akl ba pad s clidhll Gy Ll jleas) ) XS delaiay) Gladall
Jsdall Alaal s caila (e 4x jall J gl Gilacal 5 g6l 20 35 Gl g 5 yulendl 5 G leaddS cilauall
AT Cils (e Aaitidl

et aay) lad) il g Guall sl i ge e OS a5 5 33all Jalsall i Jilat ) ol Cangy
3 aall Ayl HLaidl g (3 el 8 e aladl (5 gl o Jal sadl 028 il g (o puall a5 adil
JusSall Jidas 8 Epaal) duldll ) alasiiuly @il 5 Lee 5 g A8l i) 5 <l parciall 028 (4 48all
Leie sl (A5 ol adcaill CVaxe o ol 3 S s S5 < yoriall 628 (e s () J s sll ¢ dia 3l
RETP PN AU P

Abstract :

The inflation of the most important phenomena of contemporary
affecting most of the world economies ,and perhaps this phenomenon
has become obsessed with all economists who try the reach the lowest
levels in which they can say that the economy has recovered from
inflation accompanied by inflation range of social and political problems
to stir in the redistribution of income and wealth and is caused by the
lack of justice major destination social as lead to an increase the gap
between social classes ,as well to the rise of some layers kalmdharber |,
brokers ,and thus increasing the gap between high earners by the low —
income people from the other side. The research aims to analyze the
impact to factors affecting the both the money subbly and narrow
GDPnon-oil and exchange rates and the impact these factors on the
general level of prices in Irag and fest the theory interpreted the
relationship between these variables and to clarify the relationship and
type using the standard methods of modern time series analysis to reach
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.to any of these variables affects and is clearly in the rates of inflation
and to any of them will by given priority .
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6943.5| 852.8853| 12639.8 6688048 2008/4
8815.6 | 568.9622 7557.1 3706852 2009/1
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g jal) gl (5 giall B B e Canyl) Ae g ga Apba) Gl puiall ULl b 3 2l (ADF) ki
Alliae 7l Jary lae (R2) (0 0S1 (DW) 0585 Ladie <l 3 jlass¥l ol AlS (e (alaill

(3)ds=
(ADF) )l 8- San jlial il
1o Gl (level) s siwsdll PN
------- —4.39668" M,
-------- —3.940479 GDR,,
—4.46958" —0.779613 Cpi
------ —3.19917% Ex

(*)crtialvalue

-1 (OLS) haas¥) didas -4
S Alaal) AN o L LSy QIS A AN aladiiud
Cpi =, +B,M, -B,GDP-B,EX +U
doai e Gl s adlal) -
Cpi =, + B, logM, — B, log GDP - B, log EX
LogCpi = cz, + B, log M, — B, log GDP — B, Iog EX —U 4 52 all 4z jl& 5l Allal) -
e ) a3 il (e g A 50 all Al sl AN 5 A e gl A g Apdadl) AN e il ) jacid
(4) a8 Jsaad) A daia sall A e Sl 40l ANl s
((4)ds
i Sl A =3 gl
(Model 2: OLS, using observations 2003:2-2010:1 (T = 28

Dependent variable: d_cpi
Coefficient std. error t-ratio p-value

const -8175.21 13404.0 -0.6099 0.5477
| EX -0.8039 0.5352 -1.501 0.1464
| GDBwo 0.7194 1469.64 0.4894 0.6290
| M1 0.52039 0.37474 2.893 0.1764
Mean dependent var 886.0571 S.D. dependentvar 3865.254
Sum squared resid 3.23e-02 S.E. of regression 3666+E3.935
R-squared 0.7996 Adjusted R-squared 0.77998
F(3, 24) 1.999823 P-value(F) 0.140892
Log-likelihood -267.3713 Akaike criterion  542.7426
Schwarz criterio 548.0714 Hannan-Quin 544.3716
rho -0.161907 Durbin-Wats 2.319384

Excluding the constant, p-value was highest for variable 6 )GDR,,
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Actual and fitted |_d_cpi
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Rao,B)1994) ,coitegraition for the applied economics new York, the Mac -25
millan press,LTD,p,91.

-0 Skl Aals
(1)L
bl =3 saill
(Model 1: OLS, using observations 2003:2-2010:1 (T = 28
coefficient std. error  t-rati p-value Dependent variable:

const -811.596 2498.57 -0.3248 0.7481
M1 0.000370507 0.000346789 1.068 0.2960
GDBwo 0.174523 0.272127 0.6413 0.5274

EX -1.44624 2.34473 -0.6168 0.5432
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Mean dependent var 886.0571 S.D. dependent var 3865.254
Sum squared resi  3.41e+08 S.E. of regression 3772.127

R-squared 0.153428  Adjusted R-squared 0.047607
F(3, 24) 1.449877 P-value(F) 0.253148
Log-likelihood -268.1632 Akaike criterion 544.3264
Schwarz criterion 549.6552 Hannan-Quinn 545.9555
rho -0.225339 Durbin-Watson 2.440344

Excluding the constant, p-value was highest for variable 3 (EX

(2) o2
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(Model 3: OLS, using observations 2003:1-2010:1 (T = 26
Missing or incomplete observations dropped: 3
Dependent variable: |_d_cpi

coefficient std. error t-ratio p-value

const -8.68354  8.91498 -0.9740 0.3406
|_EX -0.375895 0.349583 -1.075 0.2939
|_ GDBwo 0.766699 0.968252 0.7918 0.4369
M1 0.655646 0.250282 2.620 0.0156

Mean dependent var 5.063157 S.D. dependentvar 2.765161
Sum squared resid 125.7075 S.E. of regression 2.390392
R-squared 0.342372 Adjusted R-squared 0.252696
F(3, 22) 3.817861 P-value(F) 0.024209
Log-likelihood  -57.37859 Akaike criterion 122.7572
Schwarz criterion 127.7896 Hannan-Quinn 124.2063

Log-likelihood for d_cpi =-189.021

(Excluding the constant, p-value was highest for variable 6 (I_GDBwo



