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-series stochastic process[Braun et al., 2005]

Increasing geometric stochastic process .
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Statistical Analysis of -series stochastic process with application
Abstract:

The research deal with the -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 -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 -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 -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: -series stochastic process, least squares method, Cement production.
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2(ProcessCounting:
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Renewal Process[Parzen, 1962] .

[Chan et al.,2004]

.[Lam, 1988][Lam & Chan, 1998]

-Series ProcessGeometric Process

Simple Monotone Processes]Lam,1988[.

3( -Series Process:
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[Braun et al., 2005].Central Limit Theorem

[Braun et al., 2008]		 < 0.5.
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-series process

[Aydo du & Kara, 2012]:
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Linear Birth Process[Braun et al., 2008].
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4( Parameters of -series process:
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5(Trend analysis of -series process:

[Lam,1992]

.

 Trend analysis monotone test.

Technical Graphic Laplace’s Test

The Mann Test[Ascher and Feingold ,1984]
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[Ascher and Feingold ,1984]
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6(Testing data for the -series process:
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  Simple linear regression model:
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7(Parameters estimation of -series process:
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Parametric Methods[Aydo du et al., 2010]

Modified Maximum Likelihood Method

 .Non-Parametric Methods
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Least Squares Method
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7-2(Least Squares Method:
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 Sum of squares error
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[Spiegel et al., 2001]:
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2[Aydo du & Kara, 2012][Lam, 1992]:
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8(   Goodness of Fit Test:

Maximum Percentage Error
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10(Discussion of Results:
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11(Conclusions and Recommendations:
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1/1/201031/12/2011

1 2 35 1 69 2

2 6 36 1 70 1

3 1 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 51 2 85 1

18 3 52 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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23 2 57 1 91 6

24 1 58 1 92 2

25 1 59 1 93 2

26 5 60 2 94 1

27 1 61 1 95 3

28 2 62 19 96 3

29 1 63 1

30 1 64 1

31 1 65 2

32 6 66 1

33 1 67 2

34 1 68 4


