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(Patrick &bl 4aiy (1992)ple & (30) s (Friedrick Pukelsheim) &asbll 08
) sV e (68, 95, 99.7) saclis i jailas) (30) s2cld Lixi 31, (1997 ) oe D.Spagon)
GIJEA) pand dle allias g alhaaall 138 )y 3303 Al oo msuumy\wécu\}dmeﬁ“ﬁ
¢ student-t as gos5 ) o Gk by g osm G J8sd) Laas ) Al Clua il
e Ll gy Lelias o3 sacldl) oda LS Lo g o3 A byl ol Al e e
O 3ALEN dadll ) saaliall yuawi Jave JS5 3aclsl) oda (a yigtg | LeielaS e 2S5 (6 yrall Cilay yall
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I e (30) o (20) 5 (10) dnfe 55 Lawsiall Go Woans 05Ss Do sidll Jom g8 il
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V) 85 (30) 2ol darll 015535 s e (30) 5 (20) 5 (10) 2= e e
Pr(u—o <x < u+o)~0.6827
Pr(u—20 <x < u+20)=0.9545
Pr(u—30c <x < p+30) =~ 0.9973
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(1-2) gl
Three Sigma (30) 83l adll e i jlEa) JRA) ma s
33l S i) Led 2aas 3 301

99.7% of the data are within
3 standard deviations of the mean
95% within
2 standard deviations
68% within
<— 1 standard ——>
deviation

T — —_—i

u— 3o u—2a u—a u u+o u+ 20 u+ 3o

s ®(2) ~0.9772 JEa o e i sill
Pr(x < u+20) =~ 09772
(Prediction) sl 558 o sie Wl lgle Jseanll o5 dagill o3
(1-(1-0.97725).2) = 0.9545 = 95.45%
(U 20) e J8saliall G sS3 o) Jlaia) Jiay Juia¥) o 5 Alilaie cusl o3e ) 3 58l () Aaadle ae
Jasind Jaws siall (e (bl Cal iVl dad (i) 20 2 Lo a8 saaliadl () Jlaal Gilal
s Ay A8l
Pr(u—20 <x < u+20)= ®(2)— ®(-2) =~ 0.9772 — (1 - 0.9772)
~ 0.9545
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a4k a8y (MSE) 4 4ad Jil Shaey die duail o Jgaall Dglae 8 upadll Cailal)
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Al slaiind ey Gl (o)l ade & ey Agallall Gl 3 hadill el ALY A
il 3 )55 e bl @l e Jgeanll &5 3 308lie (1234) e 0580 Aall aaa IS (sl

2020 d / sk /125 : 2l B bt Dol | sLAYlg 615V HIL
(197)



GARCH(1,1) g gasl syl cspmall 3y 33l aty Jlamial

dia ) Al Gailad -2
&5 s Lemde m Bl S0 3 gmn 5 A pmal ALuludl ay (e Yl U Y e 31 ALl Jilaty el Jd
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1-4) Jsa
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89.46973 Mean
92.975 Median
29.885 Minimum value
138.8 Maximum value
22.87346 Standard deviation
523.1954 Variance
-0.4178732 Skewness
-0.643673 Kurtosis
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Parameter Estimate
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4.157066 4.170011 4.149260 GARCH(1,2)
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Sl OF G sl L A1l & (GARCH) il e s dsine e 1ol Glagjaly B sall
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da i) ) A5l Aasll HBIL £3aY) Gldes 8 &5 b jeadl bt gl Luasll Sl
S oy 4 jlaal) e dad J8) s ) JuadY) AG ) ey 485k S (MSE) ded Gludal
Jsaall 8 miage LS5 (MSEN 4ad Jil ciia 3 JadY) a4 (BM.Bayes.Shrinkage) 4 b
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(5-4) ds>
A i) Apeanl 4 5d) i) (53 sy W i aey GARCH(1,1) z3sadl ilales o cpan
BM.Bayess y BM.Bayes s BM.BAYES SHRINKAGE

METHODS a a, B4 MSE

y BM.Bayes 1.88297 0.93842 0.40788 18.71741
BM.Bayes 0.36819 0.13349 0.80027 18.24294
BM.Bayes.Shrinkag 0.08517 0.06904 0.17216 7.684869

Gkl gm0 (MSE) 4 4ed el I S (§ BM.Bayes) 44 b o 1aad oSl Joaall o
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L YIS 73500 Tl el 5 5 sal) ALl Alilae Ram A (K
R, = H1+ Ve
yt = h,E gt gt e lldN (0,1)
h, = 0.08517 + 0.06904 y2 , + 0.17216h,_; ... (4 — 1)

e 30l aidll aw ool Jsaall 4 (BM.Bayes Shrinkage) 4kl cilaleall ad 45 jlia
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(6-4) Js>
GARCH(1,1) z35¥ (lagH) o 2ic A sl Aludidd el YY) 2 G

lag autocorrelations lag autocorrelations lag autocorrelations
1 0.003- 11 0.041 21 0.023
2 0.010- 12 0.031 22 0.047
3 0.005- 13 0.018 23 0.028-
4 0.017- 14 0.036 24 0.008
5 0.051 15 0.042 25 0.005-
6 0.045 16 0.005 26 0.006
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Use of some hippocampal biz methods to estimate the
GARCH model (1,1)

L. Dr. Jinan Abdullah Anbar A. Prof. Dr. Nizar Mustafa Jawad Al-Sarraf

Abstract

In this paper, invulnerable Bayesian capabilities were found to estimate a
model of self-regression models conditioned by heterogeneity of variance,
which is the generalized GARCH (1.1) model when the distribution of errors
follows the normal distribution through three invulnerable biometric methods
for estimating which are the (YBM Bayes) method and the (BM) method.
Bayes Shrinkage and BM Bayes Shrinkage, which combines the Bayes
method with three restrictive fortified methods, namely the BM. Huber method,
the two proposed methods (BM. Hample) and (BM. Tukey), and then apply
what was mentioned in the theoretical side on a time series consisting of
(1254) views of the daily selling prices of Basra oil for the period (2/1/2008 -
31/12/2012) through the application of the BM Bayes Shrinkage method,
which was the best when applied to the estimated parameters values By
means of (MLE) where it achieved the lowest value of the comparison
standard (MSE).
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