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c_al_“ul\ a8y,

slSlaall 4 23 ol je 1-4

dpal ) Slales 2 (100,60 , 30 ,15) & il slaal dag y) L) o5 28 : Gauad 58Y) ol paa3 -1
AL NS PLEN ERLTIPRPIN
SlSlaall ay ) il ilalaa g Glisal) o gans ma g (1) Js2a

:t;\\ k el G Aalne
15 0.5 1 2 0.1 0.5 1
30 0.5 1 2 0.1 0.5 1
60 0.5 1 2 0.1 0.5 1
100 0.5 1 2 0.1 0.5 1

Clalaall a8 (o A JSI a5 Jlaia yad) 30 a5l s A ULl ) 58 oy L5 1 Slbd) 5 -2
A e alyg (1) 5shaall 8 23aall diml) s 5 Ayual Y
(0,1) 358l Ganm alaiiall a5 i) aii Ui 48l e (l8)) 353 (@
U~U@©,1)  i001,..n
(20)
ol GBLY )8 e by ) adaiiall a5 sl e Al 5 (@) B shaadl (8 Bal sall bl Jysasi (b
D O sSaall Jysadll 48y sl a5 dpmpanl) a5 Al aladiuly 5 Jilaiall

V2k
1 —YX
U= 1—1+k2e< ) x>0 (
e ()
1+k2 e/, x=<0
21)
Ampanill 4 3l il Al JOIA e (X) a2 90 &3 (e
ﬁ [2Ln(k) —Ln(U)], x>0
X = 2
% [Ln(U) - Ln =], X <0
(22)

& 3aall (Xi) o Alaie Vs G skl Jilaie sl GOUY @) 58 Cilalaa i o Als sl 038 B (C
-2 (IMSE) Ll Uadl) cilay yo Jass gin o slaie V) o3 Juad¥) jaddll J gn gl (1 15 (D) 3 5kadl)
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S (0) il (K) o) el (o JS) LS Ul Cilay yo Jaus s thal bl Al
~ - L;j.'! L&\S} ‘éj\)ﬂ\
IMSE(R) = £ pie, MSE|(k — k)]

IMSE(8) =+ Yk, MSE[(6 — 0)]
(1) g dsall b cse LS5 (MATLAB R2010b) iy e slaie Wiy (L=1000 ) paals
BSlaall bt milii 4-2
(0K ) lalas o JA (o Jundl il 48y jla () A8 jae daay sISLaall o lad ol pa) DA (e
0=pds k=2,0.5,1 Lic AL sl o Gl s K o5V ialeal IMSE i 0o (2) s>
S W) sl b ddl s e (0.1 ,0.5,1)

Method
Bayes estimation Best
N MLE (square.Erro.loss.fun)
IMSE(K) | IMSE(0) IMSE(K) IMSE(0) | IMSE(K) IMSE(0)
0=01 0.7700 0.1896 0.7285 0.1745 ks s
o=0.5
k=2 0.7698 4.6115 0.7387 4.4138 ks s
o=1 0.7679 16.6624 0.7267 12.8560 ks G
0.1125 0.1693 0.0123 0.0200
o= 01 ES 65
1 0=05 0.1171 0.2116 0.0288 0.2094 kq G
k=0.
5|5 o=1 0.1124 6.6528 1.0670 15.6529 ke OuLe
0=0.1 0.0858 0.0100 0.1585 0.0100 ke GuLe= Os
k=1 0=05 0.0857 0.2500 0.1584 0.2498 ke s
o=1 0.0855 12.3274 0.1586 8.6528 ke s
0.7698 0.7585
0=01 0.1668 0.1680 ks GuLe
0=05 0.7707 4.1953 0.7594 4.1809 ks s
k=2 o=1 0.7684 16.5582 0.7572 16.8553 ks OuLE
o=0.1 0.0868 0.0223 0.3568 0.0225 ke OuLE
0=05 0.8853 5.5522 0.4391 42721 kq G
EZO- o=1 2.0854 2.1819 3.6362 2.7362 ks G
3 0=0.1 0.0858 0.0100 0.1219 0.0100 ke 65=8uLE
0
k=1 og=05 0.0858 0.2500 0.1219 0.2500 ke 6s=6yLE
o=1 0.0858 1.0000 0.1216 0.9980 kuwe s
0=0.1 0.7710 0.1669 0.7682 0.1672 ks GuLe
0=05 0.7707 4.1690 0.7679 4.1809 ks OuLE
k=2
o=1 0.7724 16.8524 0.7697 16.9258 ks OuLE
o=0.1 0.0786 0.1211 0.0773 0.0239 kg G
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o0=05 0.1743 0.7277 0.0150 0.6771 kg b
k=0.
6|5 o=1 0.0715 | 2.0682 0.0739 2.1722 Roir GuLe
0
0=01 | 00858 | 0.0100 0.1030 0.0100 Roie Gs =6mLE
k=1 0=05 | 00858 | 0.2500 0.1030 0.2500 Roie Gs =6mLE
o=1 0.0858 1.0000 0.1029 0.9990 ks Os
0.7718 0.1673 0.7708
0=01 0.1674 ks GuLe
o0=05 0.7722 4.1948 0.7712 4.1990 ks OmLE
k=2
o=1 0.7717 16.7367 0.7707 16.7621 ks OMmLE
0=0.1 0.0692 0.0211 0.0689 0.0212 ks O
0=05 | 00719 | 05334 | 0.0719 0.5362 [ Guis
1 k=0. — ﬁS
ol|>5
0 o=1 0.0723 2.1627 0.0721 2.0332 kq O
0=0.1 0.0858 0.0100 0.0959 0.0100 ke Gs=0mLE
k=1 0=05 | 00858 | 0.2500 0.0959 0.2500 Roie 6e=6mLE
o=1 0.0858 |  1.0000 0.0959 1.0000 | kpyip 6e=6mLE

el 4&dlia 4-3

Laaiall g (2) by Jsoall 8 daa sall Jilaia yuad) (DY a5 BSLaall il Julas &5 cilad) 13 8
‘ . (IMSE) (elSall Unill ey o Jass si ol e o

Ly ) Uadll 55l A0 s 3w 435k ol (IMSE) a gl Jaa ddliaal) cilipell o san 481S xie -]
(AL) Blaie Ll (Y w553 () ookl 5 (K) o) sV alen ol dpuilly Juad) 8

iadaal S 3id Lusilly (IMSE) @il 3588 a3k (K=2) 4 i (K>1) ¢l sY) dabee (55 Latie -2
eLS:Y\ u\SA}[\ :\sg‘)kt.ez\_u\sa:\:\aﬂ.aﬂ\ Uasldl B)L..Ad\dk“_\;:}u.u\:ﬁj\j e\)ﬁhﬂ

Y @8 () Gl s (K) o) 53V el il o (s sl (K=1) o) Y1 Aol Ao (5S35 Laie -3
Ll Lol ¢ Juad) o alae Y1 Sy AN (K) o) 53V daledd 4ouilly (IMSE) o gl o585 ¢ (AL)
- (K) )51 ddedd (IMSE) il <l yiia aa (5 sbasi (0) ookl daeal (IMSE) gl

S odial Ll (IMSE) s 35 1ol (K=0.5) A die (k<L) o) s8Y) dabeo (55 Lavie -4
Ua ¢ (0= 0.5,0.1) Lad 0585 Lanie day il Uadd) 3 jles &l cans Gl g o) V) cialadl
okl 5 o) V) ialaal dpilly Qb 4 alae ) YT Al of L3l (0 = 1)

(Conclusions and Recommendations) clatifiu) .5
(Conclusions)) clatitiuyl 1-5

Juadll o gy 5l 5l A b (0) obal) Aaleal Apasilly il a2 sma aand BlSLaAll il < jelal -1
S a(k>1) dadrall dad ()5S Ladie ¢ Jilaie il GaOLY g 58 Clales dad 085 A Alasivaal)
Ao die Jilatall wMY@J}S@L)\&n‘ 3 %1000 4 il J\)SLJMC)A( |MSE)J&\&S§.¢3
e JB) Ll ellias (K<) Aadaall dad ()5S Ladie L ¢ g sbacie S35 (K=1) daladl)
el 5 o) sy Salea 0 ISV IMSE

358 (0) G5 (k) 15V i il (IMSE) b o o) Jsaal 0 st il -2
e Al Cligall o sas aead Juadl) & (SELF) oyl Uadll 5 jled 31 cand Jilate ) (30
g et S ailaddl s A il 55l Ay Cand G e 30US 0 Laa ¢ alae V1 SRYI Al ke
Gk e la e o Al Lelany e

(Recommendations ) Claagil) 2-5
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Comparison of methods for estimating the parameters of the
asymmetric Laplace distribution using the quadratic loss function and
the maximum possibility method

Researcher / Asmaa Khamis Rady,
P. Dr. Ibtisam Kareem Abdullah

Abstract;

The asymmetric Laplace distribution (AL) has a fundamental and important role in
developing mathematics and statistics and applying its properties in the financial
field. Quadratic, assuming gamma and exponential precedence functions for each
of the parameters of skew and scaling, respectively. Whereas the maximal
potential estimators and Lindley approximation were used efficiently in the
Bayesian estimation. Based on the simulation method to generate random samples
with four different sample sizes (n = 15, 30, 60, 100 and recurrence). The value of
L=1000 with taking default values of the two parameters k, \\sigma and initial
values for a, b, ¢, depending on the mean integral error squares (IMSE), where the
comparison was made between the squared error loss function and the method of
greatest possibility, where the results showed that the estimator of Baseline for
the parameters of skewness and measurement under the squared error loss
function is better than the method of greatest possibility.

Key words: asymmetric Laplace distribution, maximum potential function
estimator, squared error loss function, Lindley approximation.
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