2013 (24) dilany) a shall ) ) Alaal)

[91-70]ue u=
) ace Al Al Topnatiql) Abaleatl) Alend) cilalaa il
puala (53a) yec Olalas e e L2

saliiual)
&3 gl Aol Aleadl cilabea i Bk aal o Gagdsll Gl 1 b
b ¢l 3 TaaleaV) B (e Lgba gy Alnaal) g3al) Gy (g aall cilasyal) Al Hladid
Ayl ansll o) oelad e seialie Tk lghiag oY) QY Ak slainl & g
salee e alaieYl EhLI s3a G Al iy L gkl wiple gl g s J Y1 Cagl
culall sl Alee ge dpdigl) Aleal)l Al e Slimd caail) 8 dagial Al
Jlea) sAlasl sl Aalal) A8 i ol b Alalall JlaeY) )y i il il
Aatigl) Agaloatll Aleal) Cilabea i e Simd Y o) Asigl) Auleall i clilul) il 13 Lah
padl e e L ey cpill JUeY
el Jara calie VI ISa¥] egpinall Cilaypall cdlimall ag jall csnrigl dulonl) U Lal<H

Estimate The Parameters of The Geometric Process: A Comparison Study
with Application

Abstract

This research deals with the most important methods of estimating
parameters of the Geometric Process(GP). We use the least squares and the
modified moment method, as nonparametric methods, and the maximum
likelihood method as a parametric method with the lognormal distribution as
the probability distribution for the first stop. To compare these methods we use
a criteria proposed in this research, as well as comparing(GP) with the renewal
process(RP). As a part of applied research we test whether the data which
represent the occurring stops in

Keyword: geometric process, modified moment, least squares, maximum likelihood, Cement factory.
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the oven of the General Company of Northern Cement follow the(GP)or not, as
well as estimating the parameters of the (GP) of stops and comparing them.
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Non-Parametric and Parametric Methods for Estimating GP Parameters
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Estimating the Parameters of the Geometric Process
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Model Method MSE MPE
_ LSE 10.1595 0.8095
Geometric

MLE 10.1917 0.8535

Process
MME 10.1593 0.8089
Renewal MME1 10.4872 1.3644
Process MLE1 10.5144 1.4420
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