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Abstract:

The research seeks to measure and analyze the Iraqi Stock Exchange - ISX data
for the period (2005-2017) by analyzing the extent of its change in the direction
by using the historical data as a time series.Through the use of indicators of the
ISX of the annual data in measuring the investment risk of the market in both
Systematic Risk & Unsystematic Risk¢ And this is important in determining the
nature and direction of the size of the risks associated with investment in the
ISX«« As the risk increase or decrease negative or positive reflection on the size
of investment in the market<c Which requires addressing the negatives by facing
the market risks with the correct investment methods and the exploitation of the
pros through monitoring and analyzing market indicators to capture investment
opportunities.In order to measure the investment risks« the indicators of the Iraqi
market for securities were based on the annual data. The beta was extracted each
year through monthly data for the market during the months of the year¢ from
January to December. (ISX - Index)¢ the number of shares traded during each
month« and the volume of trading for each month; to reach the value of the
market beta at the end of each year representing the systemic risk¢« And to arrive
at the standard deviation at the end of each year representing Unsystematic Risk.
The results extracted as a time series that predicts risks for the coming years. The
research concluded that the value of beta and the SD of market risk could be
calculated for the duration of the study« which enabled it to determine its impact
and then to be able to predict it.
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