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 دزاست حصانت مقدزاث بيص التجسيبي )الخبري(  

    Empirical Bayse  الدزجت الأولى لنماذج الانحداز الراتي من 
 
 

 
 

 الخلاصت

 
 
Abstract 

  Estimation stage is one of most important in process of 
selecting and identification for fit model, this model gives a best 
results if the good methods of estimation are depended on, one 
of those methods is Bayes method for estimation the 
parameters, it puts an assumption that parameter have a 
distribution. 
 This paper studies the robustness of estimators of empirical 
Bayes to know the properties of those estimators. 
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 المقدمت

91

Classical School

Bagesian School

 هدف البحث

9AR at

 بحث  بعض المفاهيم الأساسيت ذاث العلاقت بال

 (Strictly Stationary )

"Xt1 ,Xt2 ................Xtn"(Xt1+k ,Xt2+k,............Xtn+k)

(k) 

(Second Order)( 

Weakly stationary)

( Auto covariance function) 
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 نموذج الانحداز الراتي من الدزجت الأولى  
Autoregressive model from first order  AR(1)

P

xt=1xt-1+2xt-2+….+pxt-p+at  

at

 ( p=1 ) 

Xt=1Xt – 1+ at

AR (1)Markov 

model         

Xt=Xt-1+at                                                     

 Empirical bayes estemateطسيقت بيص التجسيبيت الخبريت        

 (j

jxj

jj() 

(j)(xj) j() j

j( Bayes estimate)

j

jxt(j=1,2,3,............n)

(t=1,2,.............T)

xt(j)= j xt(j)+at(j)

jyB

y 
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 Simulationالمحاكاة  
simulation

at

(Lognormul , Normul , Expontiol ,Gamma)(Xt)

(AR(1))

(MSE)

 وصف تجسبت المحاكاة 

(AR(1)) Normal, Lognormal), 

Expoonential,Gamma

3- ( 

=0.8,0.1,-0.8,-0.1)(=1.1,-1.1)

(=1)

7- ( T= 10,20)( 

T=50)(T=100) 

1- ( n=1,3,7,10 )

( MSE)

 تحليل النتائج
(Normal)

(1) (MSE)

(MSE)

   (Log normal)تحليل نتائج للتوشيع اللوغازتيمي 
(2)( MSE)

(LOG NORMAL

(MSE)

(MSE)

( Exponentil)



 6 

( 3) ( MSE)

(MSE)

 MSE)

  (Gamma)تحليل النتائج لتوشيع 
(4) (MSE)

(MSE)

(MSE)

 الاستنتاجاث 
3- ( MSE) 

7- (MSE)(GAMMA)

1- 

LOG(Gamma)

7- ( MSE)

 التوصياث
3- 

Gamma

7- 

1- 
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9

100 50 20 10             T n 

0.9962 0.9968 0.9572 0.884 -0.8 1 

1.0009 0.9826 0.9653 0.9107 -0.1 

0.9967 0.9918 0.9743 0.9119 0.1 

0.9976 0.997 0.9511 0.908 0.8 

0.9914 0.9851 0.9478 0.8862 1 

0.9848 0.9799 0.9287 0.8988 -1.1 

0.9971 0.9732 0.933 0.8879 1.1 

     

0.3319 0.3294 0.3212 0.3069 -0.8 3 

0.3305 0.3318 0.3174 0.3115 -0.1 

0.3324 0.3282 0.313 0.2998 0.1 

0.3278 0.3306 0.3238 0.3051 0.8 

0.3299 0.3276 0.3258 0.3128 1 

0.3264 0.3246 0.3103 0.3015 -1.1 

0.3365 0.3261 0.3188 0.2932 1.1 

     

0.144 0.1396 0.1378 0.1269 -0.8 7 

0.143 0.1417 0.1416 0.1294 -0.1 

0.1426 0.1414 0.1342 0.1321 0.1 

0.1425 0.141 0.134 0.1342 0.8 

0.1418 0.1418 0.1324 0.1287 1 

0.1425 0.1381 0.1325 0.1249 -1.1 

0.142 0.141 0.1353 0.1272 1.1 

     

0.1001 0.0999 0.0961 0.0905 -0.8 10 

0.0996 0.0982 0.0978 0.0931 -0.1 

0.1 0.0981 0.0962 0.0912 0.1 

0.0995 0.0922 0.0961 0.0881 0.8 

0.099 0.0984 0.0959 0.0912 1 

0.0987 0.0979 0.093 0.082 -1.1 

0.0992 0.0968 0.093 0.0867 1.1 



 8 
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100 50 20 10           T n 

..04.1 3.0923 3.1784 2.9149 -0.8 1 

3.5531 3.6448 3.1967 5.2844 -0.1 

3.8313 4.0366 4.1705 3.5734 0.1 

3.1002 3.2496 3.3583 3.077 0.8 

3.1803 3.1736 3.1225 2.92522 1 

3.5504 3.5504 3.6922 3.5904 -1.1 

3.5589 3.9287 3.5929 3 1.1 

     

1.0323 1.0768 1.1275 1.2264 -0.8 3 

1.2889 1.2284 1.1898 1.1751 -0.1 

1.2433 1.2907 1.2851 1.2582 0.1 

1.1072 1.0623 1.102 1.1037 0.8 

3.1803 1.2698 1.2034 1.2999 1 

1.1412 1.1412 1.1481 1.0732 -1.1 

1.1439 1.0837 1.2556 1.4081 1.1 

     

0.4473 0.4724 0.4305 0.5242 -0.8 7 

0.5221 0.4803 0.5488 0.6843 -0.1 

0.5396 0.5228 0.4864 0.5183 0.1 

0.4765 0.48 0.4991 0.4558 0.8 

0.4426 0.4611 0.4991 0.299 1 

0.525 0.525 0.4914 0.3798 -1.1 

0.4831 0.4924 0.4584 0.4373 1.1 

     

0.3299 0.4088 0.3678 0.3115 -0.8 10 

0.3711 0.3746 0.4519 0.386 -0.1 

0.3596 0.3681 3.4528 0.4173 0.1 

0.5128 0.3543 0.371 0.299 0.8 

0.3241 0.3042 0.3525 0.394 1 

0.3389 0.3389 0.3027 0.3773 -1.1 

0.3629 0.3449 0.3166 0.2754 1.1 
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100 50 20 10          T n 

9.1492 9.1902 1.8436 9.9412 -0.8 1 

1.5461 1.513 1.4963 1.5059 -0.1 

1.1446 1.4666 1.4692 1.208 0.1 

1.1334 1.1063 1.4717 1.2084 0.8 

1.2248 1.2678 1.3098 1.2626 1 

1.9622 1.9533 1.8118 1.7724 -1.1 

1.7778 1.1583 1.416 0.1408 1.1 

     

0.6282 0.6113 0.5231 0.6164 -0.8 3 

0.5138 0.4988 0.4891 0.4970 -0.1 

0.4791 1.4666 0.481 0.48 0.1 

0.3692 0.476 0.4 0.4835 0.8 

0.4285 0.4766 0.4355 0.4155 1 

0.6633 0.6559 0.637 0.5869 -1.1 

0.6047 0.5271 0.4668 0.4444 1.1 

     

0.2736 0.2675 0.2571 0.2229 -0.8 7 

0.2196 0.2192 0.2108 0.2033 -0.1 

0.2026 0.205 0.2093 0.2122 0.1 

0.1606 0.2048 0.1656 0.1834 0.8 

0.1805 0.1807 0.1823 0.1812 1 

0.2808 0.2811 0.2668 0.2531 -1.1 

0.2525 0.2265 0.1973 0.8306 1.1 

     

0.1917 0.1877 0.1455 0.1678 -0.8 10 

0.1543 0.1529 0.1558 0.157 -0.1 

0.1454 0.1428 0.1489 0.1472 0.1 

0.1109 0.1125 0.1656 0.1294 0.8 

0.127 0.1256 1.3043 0.1305 1 

0.1977 0.1929 0.1846 0.167 -1.1 

0.1793 0.1595 0.1393 0.1408 1.1 



 01 

0

100 50 20 10          T n 

4595 7409 10513 20972 -0.8 1 

1815 2090 4686 9185 -0.1 

1235 2078 4818 8593 0.1 

3147 4994 10404 18884 0.8 

20666 20542 22516 26069 1 

83868 82267 73248 52522 -1.1 

66193 50936 34066 28246 1.1 

     

1626 2228 3835 7964 -0.8 3 

426 654 1599 2812 -0.1 

475 592 1366 2904 0.1 

794 1505 3504 5437 0.8 

7211 7295 7477 7683 1 

27807 28113 24271 18730 -1.1 

22039 16856 11461 9329 1.1 

942     

177 1171 1481 2459 -0.8 7 

172 292 586 1185 -0.1 

358 295 705 1218 0.1 

3351 663 1412 2578 0.8 

11883 3177 3237 3607 1 

9461 11844 11098 9219 -1.1 

 7392 4931 4672 1.1 

     

608 604 1072 2099 -0.8 10 

154 286 470 920 -0.1 

105 202 492 1701 0.1 

242 449 1051 1945 0.8 

2125 2215 2222 2650 1 



 00 

8550 8463 7259 6013 -1.1 

6610 5186 3330 2833 1.1 
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