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Statistical Analysis of a-series stochastic process with application
Abstract:
The research deal with the a-series stochastic process. It’s proposed by the
researchers [Braun et a., 2005] as considered a very useful complement to the
increasing geometric stochastic process. The parameters of a-series process are

estimated using some nonparametric methods, as well as Mann test for trend
analysis monotonous stochastic process, and technical graphic that tests the
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ownership of the process to the a-series process. The research includes an
application addresses the stops of Cement production factories in Iraq. The
statistical analysis is performed for the factory stops as a-series process, and tests
the appropriateness of the data for the process. The study also estimates the
expected number of factory stops cases, and compares between the suggested

estimation methods.
Key words: a-series stochastic process, least squares method, Cement production.
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Blsl) Jara il W Aladudia dgles clalral an)l) A8y )k ik 2(2) Jgaal)
parameter Estimate
a -0.7
% 2.8
i 19.4659
62 30.9528
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1(2-7) sl b (g pall cilanal) @iie o Y1 Jsaalls <MATLAB R2008b

Bl Jara il g Wl Aloduia dlee cilaleal g uall cilagyall cyiia 1(3) Jgaal)

parameter Estimate
a -0.7397
% 2.772
62 0.143
Jii 17.1339
6?2 36.5649
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Al Al iy al) 1] 3 mal) gl o153y ¢(3) 5 (2) colial (o dnamall (g0l
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ilead)l Jie copal clleey Ll Al lee G 3580 shaly agl Al clufpall -2
Asdlaidl e gl sl Aleadl 5 20al) Alee ol Apusaigl)
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L3l 5580 A LIl ciian 4o Linal 3Ll Jare cliss ; sale
2011/12/31 44y 2010/1/1 gl o

Ll ase U axe W axe
o :\ il o 29 5 e l:s il
1 2 35 1 69 2
2 6 36 1 70 1
3 37 1 71 1
4 64 38 1 72 1
5 1 39 1 73 1
6 1 40 1 74 3
7 6 41 1 75 1
8 31 42 1 76 4
9 4 43 1 77 2
10 2 44 3 78 7
11 2 45 2 79 1
12 85 46 2 80 1
13 3 47 2 81 2
14 3 48 1 82 1
15 2 49 1 83 8
16 1 50 1 84 1
17 1 o1 2 85 1
18 3 952 3 86 3
19 4 53 2 87 6
20 1 54 3 88 6
21 1 55 1 89 8
22 1 56 4 90 1
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