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Abstract:
The research aims to predict the financial crisis using the Box-Jenkins
methodology, representing the research community in the banking sector
in the Iraqi Stock Exchange, while the research sample consisted of (4)
banks listed on the Iraqi Stock Exchange for a period of 12 years, from
(1/1/2011). ) until (12/31/2022), The statistical test represented by the
Gretl program was used. The researcher reached a set of conclusions,
the most important of which is the possibility of predicting the financial
crisis using the Box-Jenkins methodology, and that the best model of

the Box-Jenkins models is the (0,0,1) ARIMA model for all banks in the
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study sample, which is It was used to draw conclusions and predict the
financial crisis based on it.
The research concluded with a set of recommendations, the most
important of which is the commitment of Iraqi banks listed on the Iraqi
Stock Exchange to the regulations and laws issued by the Central Bank
in order to avoid banking crises and reduce the occurrence of banking
risks in the future,
Keywords: financial crisis, Box—-Jenkins methodology, banks research
sample
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3 0.0826 0.0956 1.0204 [0.796]
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LAG ACF PACF Q-stat. [p—value]
1 0.1885 0.1885 0.5427 [0.461]
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For 95% confidence intervals, z(0.025) = 1.96

i puadl) Obs Prediction std. error 95% interval

A Cipae 2023 40.2768 31.7028 (—21.8595, 102.413)
2024 33.9945 41.4855 (-47.3156, 115.305)

2025 28.6922 47.2345 (-63.8857, 121.270)

Lyl gyal 2023 8.37838 4.75596 (=0.943137, 17.6999)
2024 7.61358 6.42630 (—4.98174, 20.2089)

2025 6.91860 7.53135 (=7.84258, 21.6798)

SEall lenay) 2023 14.6157 6.59983 (1.68022, 27.5511)
2024 12.9938 8.83089 (—4.31448, 30.3020)

2025 11.5518 10.2565 (=8.55045, 31.6541)

Dl aandl 2023 91.4366 16.9567 (58.2022, 124.671)
2024 124.973 17.7817 (90.1217, 159.825)

2025 117.008 22.2014 (73.4944, 160.522)
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