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Abstract:

Oil is the source of life and lifeline and there is no alternative source threatens
the existence of oil and remained sitting cross-legged on the throne of energy
until the present day and is such the first rank in the Iraqi exports volume and the
general budget and given the importance of this subject, we have to study in our
research through two aspects: the first represents the theoretical foundations of
the classical Estimation (OLS) and weighted (WLS) and the robust of M
Estimation (R.M) and the weighted robust of M Estimation (RMW) and II: The
side applied as it has been realistic data Iraqi oil company Iragi application a year
(2008 — 2014) for exports and production of oil as well as gas flaring associated
with the production of Oil data has been tested for being distributed normally or
not, has also been used program (R) for the analysis of this data has been shown
that the robust method had excelled the classical method for estimation by
adopting the values of R2, F and Residual.
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Statistic d.f Sig
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: LalieY) (OLS) 48y k-1

Residuals:

Min 1Q Median 3Q Max

-0.043495 -0.008674 0.000330 0.007168 0.040254

Coefficients:

Estimate Std. Error t value Pr(>|t])
(Intercept) -0.746119 0.109867 -6.791 7.09e-09 ***
2z 1.218626 0.035586 34.244 < 2e-16 ***

w -0.007677 0.016998 -0.452 0.653

Multiple R-squared: 0.9588, Adjusted R-squared: 0.9573

F-statistic: 662.6 on 2 and 57 DF, p-value: < 2.2e-16

Y=-0.7119 + 1.218626 X, — 0.007677 X,
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: Aigjsall (OLS) 4k -2
Residuals:

Min 1Q Median 3Q Max

-0.043310 -0.008795 0.000407 0.007416 0.040368

Coefficients:

Estimate Std. Error t value Pr(>|t])
(Intercept) -0.754132 0.112973 -6.675 1.28e-08 ***
z 1.221135 0.036557 33.403 < 2e-16 ***

w -0.007793 0.017277 -0.451 0.654

Multiple R-squared: 0.9581, Adjusted R-squared: 0.9566

F-statistic: 625.3 on 2 and 55 DF, p-value: < 2.2e-16

Y=-0.754132 + 1.221135 X;—0.007793 X,
: LataeY\(Huber) 48k -3
Residuals:
Min 1Q Median 32 Max

-142.948 -31.558 -5.764 34.392 192.782

Coefficients:
Estimate Std. Error t value Pr(>|t])
(Intercept) -381.17939 57.87260 -6.587 1.55e-08 ***
x1 1.10979 0.04086 27.163 < 2e-16 ***
X2 -0.02932 0.05450 -0.538 0.593
Multiple R-squared: 0.96, Adjusted R-squared: 0.9586
F-statistic: 683.8 on 2 and 57 DF, p-value: < 2.2e-16
Y = -381.17939 + 1.10979 X1 —0.02932 X,
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Multiple R-Sq : 0.96 = Adjusted R? = 0.9586
F - Statistic : 683.8 on = and 57d.f
P —Value : < 2.26-16

Y=-374.3191 +1.1069 X, — 0.0312 X,
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Residuals:
Min 1Q Median 3Q Max

-140.118 -24.040 -4.448 40.569 195.963

Coefficients:

Value Std. Error t value
(Intercept) -364.3578 49.9776 -7.2904
x1 1.1025 0.0353 31.2466

x2 -0.0345 0.0471 -0.7332

Multiple R - Squared : 0.96 = Adjusted R - Squared = 0.959
F - Statistic : 984.239 on 2 and 57 D.f, P —Value: <2.2e - 16
Y =-364.3578 + 1.1025 X, — 0.0345 X,

-1 Ak La Gilead) Sl (e ity
Sy 4d Juand AN 3L Jadil) < jola o b 08l (Ll gl X, adal ¢ 1 (OLS) 4auk

JBd A gig Jadlll Gl pila G ABMal) ) LS (1.221135) dhay Jadill <l jaba Bab) A g5 saalg odag
(o 0345) _)aiay Jaiil) <) jala cal 36 (31 sia) J8 Lalsd dpuse (SW) (@) sial) Jadil) 7 WY Galaal)

ey 4 Juand Al B30 ME Jadll) < jiba Ao el 0l (X)) stdall ) 1 (Huber) ddb 3 Wl
ABe Lilll zUYN Galaal Al a5 o) WS (1.10979) Jthey Jadil) <l jaba 3305 A g2 s3a) g o g
(0 02932) Jdiay hadll) @ jaba @l j el d\)—&‘ﬂ B Lal€B Jadil) & jolua &A 4.“5;

saalgodag BaL) ) Cua hadilll paal o e o8l (Ril) W) o @ (Bisquare) dih b W
Gl il o alu iU hidl zUN alaall JW ma 68 ¢)g (0.1025) ke biill < joba 3305 ) g3
(0.0312) ey Jadill < jalia o) 3 Jad) (3l sia) (8 Lalcd Jadsl)

e (Apaall <l pailll) (M - Estimation) 4ub A aalgh 1 cdl cils R? 4ad ¢ Badly
Bdial) Cllaleal) pacadli (pa Juad) Aduand) A8y jhally 3 jakall Claleall gradagi o) sl () (s Laa (OLS) 48y ko

(OLS) 48y jh,
2 YIS (OLS) 48k g ddsanl) (30 phal) (o 40 \Ba Jas (Sayg
(2) Js>
OIS 48 kb 5 Asasl) 5l (4 jlRa
La5eYIOLS 4gjsa OLS Huber Bisquare
R*=0.9573 R*=0.9566 R?=0.9586 R‘ = 0.959
F = 662.6 F=629.3 F =683.8 F =984.239
t=-6.791 t=-6.675 t=-7.2905 t=-7.2904
Residual = Residual = Residual = Residual = - 4.448
0.000330 0.000407 5.764-
Ay b e hadll) il jilay U cOlalaa pali A Juadl ddsasd) @kl o) Jeaad 10 B i
. (OLS)
H H *
claliiiud)
: uJ\ Jua gl Al a8t

M\J\m\x\dwu\g,twg;am‘@gﬂ\mw\ujgwg‘;aﬁhihss\gjjspzusc -1
Ol (b)) ZUN alaal ) b g0y hill ,ams,cus\) Cilily Al o die 13 Uiag B Juas LSy
.\Luc‘ﬂe.adl.\l ¢ Uady) Ay ) &gl Al 5y Alaiay) ey Asa gl paial) Claalia ao) sl
Clalaal) uadil dluaal) gl ) s

@Lﬂ\m#\e\m\bﬂﬁy«ﬂauﬁeﬁc\ﬂulSAY\u\JJ MJHM}MM#&;\:&&JE -2

(294)



2017 / 6 pasg Sis 5108 — eyem ¥t Simdt The Journal of Administration & Economics/>\paidie 6 1> o4

Ja mag L) hill aal e alad) ol hdll U o Gud Aa Atual) il A DA e -3
Bisquare sHuber s OLS OGN (& jhall & adill sl o ol il 948 Jadll) LY Galiaal)

O G Laa « (OLS) 48k & jlia Lpaal) (M) 48k b aa) gl ) ) cils paat) Jalea 4ad o) -4
LOLS 48y yhay 3 ja8al) cilalnall i b Juadl ddpanl) 48 Jally 3 a8l cilaleall gada g o) gaadli

cBlalaa 335 A 35w cidia 138 Lada Uil a8 Ao i optaalin dlia o (2) JS&N (e By -5
il U calaadl Jal) ga g cOlalaa Juli g Jadil) ¢ L

OLS 4y b & F 4ad (e ) Huber « Bisquare &b 8 F dad o) ¢ (2) Jsd Uaadla 0 -6
le OLS * 4iad (1 sl [Huber s Bisquare] 4imaall 48kl 3 Residual dad ¢ i
. (OLS) Luaiiey) 4k phally Luad Jadih) paeai g L) cBlalaa i A Judadl L) 3 skl ¢ Ao Jy

Sla gil)

Ll Cun clalaall el & Al Lgse St a0 Aaliey) 3kl Ge Yy Lsaal) 3kl aladiad -1
LAobal) o) g A Il ) Al gellat g 3 ) olad dpbeaa

hil clspd o Whabty LoV A8kl Whijliay o AY) Auaall 3kl dawga Al 2 gl ) -2
LAY

: jalml|
¢ ples Bkl ga jlaady) allaa o 8 ABial) 8 g AGiiall 358 gad 1 (1994) Clalu baa 33 ¢ Ll 1
L kg dzala ¢ AlaiBY 5 5l A ¢ prtabe Al
dadha piuale by ™ AN A8 (e AU Jaad) zisal B Caal) Sl 1 (2004) Juila Jalia ¢ Y 2 -2
. duagal) drala ¢ cilualy g clalad) agle A8 Galaa Y

1- Doddy Sauterne and Ibnu Fatrio, (2007)."Robust M-Estimation of Csamt Impedance
functions ",Indonesian Journal of Physics, vol.18 No.3, PP.(81-85)

2- Dovalce Dorsett and Richard F. Gunst, (1982) : "Bounded Leverage Weights For
Robust Regression Estimators "Technical Report 171, Southern Methodist
university, Dept .of statistics.

3- Huber, Peter. j. (1973) : "Robust Regression : Asymptotic, Conjectural, and Monte
Carlo "The Annals of Statistics ,1 (799-821)

4- Huber, Peter. j. (2004) : "Robust Statistics. Wiley Publishing.USA.

(1) oo gl
L.S codes

>datal <- read.csv(file.choose(), header=T)
>mod.Is <-Im(u ~ z + w, data=datal)
>summary(mod.ls)

Huber codes

>data <- read.csv(file.choose(), header=T)
>library(MASS)

>mod.huber <- Im(y ~ x1 + x2, data=data)
>summary(mod.huber)

Wieghted Huber codes

>data <- read.csv(file.choose(), header=T)
>library(MASS)

>mod.huber <- rim(y ~ x1 + x2, data=data)
>summary(mod.huber)

Bisguare codes

>data <- read.csv(file.choose(), header=T)
>mod.bisquare <- rim(y ~ x1 + x2, data=data, method="MM")
>summary(mod.bisquare, cor=F)

weighted L.S.

>datal <- read.csv(file.choose(), header=T)
> mod.ls.2<-update.ls,subset=-c(20,40)
>summary(mod.ls)




