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Binomia Poisson Gamma Beta Laplace
p=05
R | =05 |a=lb=2]a=Lb=2|a=Lb=2
n
J = = = = =
J MAPE J MAPE J MAPE J MAPE J MAPE
~
J -.4413688 4.708744 -.4237301 23.48922 -.4421795 3.928445 -.4598638 3.079886 -.4320021 6.244084
1
50 —
J 2 -.8158567 5.19279 -.7170129 10.75573 -.8165697 4514241 -.8817189 2.484909 -.7647222 6.33507
~
J -.4375271 2.740399 -.4299929 6.594653 -.4379008 2757794 -.4623812 2.301987 -.4305743 4.114976
1
100 =
J 2 -.8309259 3.316353 -.7585607 6.454877 -.8318098 3.101192 -.8993562 1.465471 -.7839383 4.150723
~
J 1 -.436199 2.169585 -.4295333 5.319707 -.43573 2.204368 -.4642513 1.987597 -.4318882 3.029287
150 —
J 2 -.840515 2.462955 -. 7710792 4.840992 -.8393415 2507644 -.9048452 1.141152 -.7874376 3.41006
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(simulation study)

Abstract :

This research aims to study a simulation for a non -
Gaussian moving average model from second order MA(2) and
to follow the influence of (parameter's estimated , samples' size,
and random error distribution) through the mean absolute
percentage error MAPE for the sampl€e's parameters.

The basic conclusions are :

The estimated parameters for the sample MA(2) are
negative values whatever the sign of the initial value for it and

the values MAPE (jJ i) are decreasing gradually whenever
samples'sizes are increasing and regardless about the random
errors distribution whether they are separated or continuous and

the values MAPE (Ji) for sample in Poisson distribution are
U
bigger than the values MAPE (Ji) of all the other distributions.



