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Use a form ARX(p,q) to estimate time series for the Iraqi Economy
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Abstract

Due to the lack of statistical researches in studying with existing (p) of Exogenous
Input variables, and there contributed in time series phenomenon as a cause, yielding
(q) of Output variables as a result in time series field, to form conceptual idea similar
to the Classical Linear Regression that studies the relationship between dependent
variable with explanatory variables. So highlight the importance of providing such
research to a full analysis of this kind of phenomena important in consumer price
mflation in Iraq. Were taken several variables influence and with a direct connection
to the phenomenon and analyzed after treating the problem of outliers existence in the
observations by (EM) approach, and expand the sample size (n=36) to be (n=51) to
face the limitation of the data. After that was a comprehensive analysis taking into
account the size of the new sample.
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