2024 Olyi>/ adgy = p dally EJG dua]l Adbasl polall Ao

a1 ¢ye Syzeiall JoluwgI- I Hluseid cpiadaadl (63 Juid Zdge3
Gkl 20 (J9Y!
41yl 40,1 8)l)9 L} oo [ Jds Jeem pado
lazdyl P.wé mba.?é)llj 5)‘.)};” ZL..‘K‘UL“&W danl> Lﬁg YNY) / L;Lc oo ul.c 3
S shax] Lynde [ dex! @l L)) i

2023/09/19 :Cmd! pMlicel Gy
2023/11/23 &gl Jod Gyl

2024 9u39: | Olyy> opadly S ddall § Sl 2

2522-64X/515.7 :(Online) &9 AUV dseudd! / (920 aduail! 0y

2519-948X/515.7 }(Print) &8¢l dseuddl / § 925 Caiuail 34

16



2024 Olyi>/ adgy = p dally EJG dua]l Adbasl polall Ao

Ayl oy ASymeiadl olusgWI- 31N HlusesH ¢ pielaed! S JW zdged
W‘ & d;}"
d8hall du Al 8519 § e [ Jds Jrez i o
SUasY o 3Uaz8Vlg )oY A cOlumss dnsler 3 ko / (e oo e .3
Sg c-l.«,a>l 2\3)5» / do>l ‘o.)l.wjbbﬂ
I WAL

Slsdl a8 Leie ARMA(1,1) £55 ¢y b din) Juodhuo 73903 7181 Camedl 1 (§ (o3
3y uadaall (§3 Jud 295 ()6 dale 8)S8 @aldS o3 L conialandl ($3 JUd goig
3 (09 elaedl OBLYI Ayl o slaaeYl Akl Zigadl Olalae iy e (eSS
65 @ Ils (@Dly amdall Z350idl oo S (2 53T 3 o W)l Z3 g0l Aplie Cac
Ao 3 OBL ode clindy dududsd) SBL (e (ks gazxe Alawlgy JAdy il
B9 Bl sl ABy Baied! ASkasl! & Somerset Yeo ,¢ 3309 Blyall Sy

bl ge gl dailbs (5,3 3Ll 86 e 7 AEell 3 gedd]

Two-Parameter Lindley ARMA(1,1) Model with Applications

Dr. Basheer Jameel Khaleel Lecturer in Ministry of Education, Iraq
Dr. Ali Mohammed Ali Lecturer in Misan University, college of
Administration & Economics, Economics department
Azhar Salim Ahmed Nineveh Statistics Directorate

Abstract
In this research, a new ARMA(1,1) time series model was proposed when
residuals follow the two-parameter Lindley distribution. A general idea
of the two-parameter Lindley distribution and Box-Jenkins models was
presented. The parameters of the proposed model were estimated using
the method of maximum likelihood. Then, the new model was compared
with other models, namely the normal, exponential, two-parameter
exponential, and Lindley models, using two sets of real-world data. These
data sets represented wind speed in Iraq and the flow of the Somerset
Yeo river in the United Kingdom. The results demonstrated the
superiority of the proposed model over all other models for both data
sets.
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