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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
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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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Model Method MSE MPE

Geometric

Process

LSE 10.1595 0.8095

MLE 10.1917 0.8535

MME 10.1593 0.8089

Renewal

Process

MME1 10.4872 1.3644

MLE1 10.5144 1.4420

)-93(:Conclusions

:

1 -

)2(.

2 -

.

3 -

.

4 -)4 ()(MSE)(MPE

 .



)24(2013]90[

5 -)3 (

.

)-94(:Recommendations

1 -

.

2 -.

3 -

  .

References :

1-)2011( "" .

.

2 -)2012("

".

3- Cox, D.R. and Lewis, P.A. (1966), ''Statistical Analysis of Series of

Events". Chapman and Hall, London, United Kingdom.

4- Chan, J. S. K., Yu, P. L. H., Lam, Y. and Ho, A. P. K. (2006),

''Modeling SARS Data Using Threshold Geometric Process''. Statistics

in Medicine 25, 1826-1839.

5- Chan, J. S. K., Lam, Y. and Leung, D. Y. P. (2004), '' Statistical Inference

for Geometric Processes with Gamma Distributions''. Computational

Statistics and Data Analysis 47, 565-581

6- Lam, Y. (1992), ''Nonparametric Inference for Geometric Processes''.

Communications in Statistics Theory and Methods, 21, 2083-2105.

7- Lam, Y. and Chan, S. K. (1998), ''Statistical Inference for Geometric

Processes with Lognormal Distribution''. Computational Statistics and

Data Analysis 27, 99-112.



]91[ :

8- Lam, Y. (2007), ''The Geometric Process and its Applications''. World

Sciatic,  Singapore.

9- Lam, Y., Zheng, Y. H. and Zhang, Y. L. (2003), ''Some Limit Theorems

in Geometric Processes''. Acta Mathematicae Applicatae Sinica, 19,

405-416.


