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Agriculture (Xe) 17.187 < 2.2e-16
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Alall JBall stV zdgad o oy SeY) A b e aliel ey S5 Juadl 283 25 0 e
L (25-1) ¢ (24-1) ¢ (23-1) SV¥alae ouen 5,004 Claleall dad G (3) Usaalls (EMA) Ak
(27-1) Asban 35 LSUS) e 2150l 35 ¢ (22-1) Alalaall 35k e (B) cilabaal) il o3

(3) Js
(EMA) A4 Hhay Haddll GAJAA\J\
Beta s.d Z Sig
Intercept 8.404e+00 1.299e-01 6.468e+01 0.000 **
Bank 4.383e-05 8.548e-06 5.127e+00 0.000 **
Telecommunication 2.812e-04 3.103e-04 9.063e-01 0.365
Services 1.734e-04 1.889e-04 9.181e-01 0.359
Industry 1.845e-04 8.681e-05 2.125e+00 0.034
Tourism & Hotels 4.971e-04 1.856e-03 2.678e-01 0.789
Agriculture -2.573e-03 1.889e-03 -1.36e+00 0.173
o? 0.9862 0.035
Ares -0.4728 0.904
AIC 236.890
A 5.9583
rmse 0.3597
rmae 0.4408
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Residual values and fitted error distribution
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CP residuals
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Using The Expectation Maximization Algorithm In Estimating The
General Linear Regression Model When The Data Are Distributed
Skew Normal With The Application

Amin Hussein Hadi Prof. Dr. Suhad Ali Shahid

Abstract

A twisted normal distribution by the torsion parameter (A) is one of the
caustic distributions, but by adding a parameter to the shape that determines
the amount of torsion, it is a special case of a normal distribution. The
discrepancy in the data, i.e. the presence of asymmetric data, was the reason
for the emergence of the twisted normal distribution (SND), and this
distribution is one of the important distributions due to the presence of the
torsion parameter whose value changes constantly, so this parameter
provides a good model for simulating many of the phenomena that arise with
such data.

The main focus of the study is to shed light on the twisted normal
distribution (SND) with the presence of the torsion parameter (A) of the
Generalized Linear Regression Model, as the model parameters were
generally estimated through the use of the Expectation Maximization
algorithm (EMA). Maximization Algorithm), which gave desirable and more
efficient parameter specifications. The data that was studied are financial data
obtained from the Iraq Stock Exchange, which represent the number of shares
traded for a group of sectors. The data were taken on a weekly basis for four
years for the period from (2016-2019) and the number of views reached (150).
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