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1000 LS Rook glas

T | n|Methods | mean(B:hat) | MAPE(B;) | 1y:hat MAE/IEO dC:; Metli(i)s(;

5 20| OMLE 0.8020 0.2110 | 0.2170 0.2812
TTA 1.0511 0.1806 | 0.2770 0.2542 TTA

10 QMLE 0.8105 0.2001 | 0.1235 0.3023
20 TTA 1.0263 0.2698 | 0.1322 0.2820 TTA

20 QMLE 0.8112 0.2000 | 0.0660 0.3234
20 TTA 0.8926 0.4320 | 0.0640 0.3580 | QOMLE

(3) Js>

CU daia 3 <l Jdllg (20 ) dpa_adl pdalial) a3e die Cilaleal) pali il oy
S aladid P e 67=0.2 9 1,=0.3 9 B=0.8 xis 4d gl cilalea a8l (T=5,10,20)

1000 L) S5 Rook _gkas

MAPE of Best
T| n| Methods| mean(B:hat) | MAPE(B,) v:hat Model | Mathod

5 | 20 QMLE 0.5136 0.2867 | 0.0969 0.4488
TTA 0.8914 0.1993 | 0.1705 0.2792 TTA

10| 20 QMLE 0.5084 0.2917 | 0.0492 0.4558
TTA 0.8697 0.2787 | 0.0778 0.3364 TTA

20 | 20 QMLE 0.5044 0.2960 | 0.0257 0.4653
TTA 0.7544 0.4175 | 0.0377 0.3901 TTA
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10! 20 QMLE 0.0786 0.2214 | 0.0062 0.5635

TTA 0.3401 0.2115 | 0.0093 0.4555 TTA
20! 20 QMLE 0.0770 0.2230 | 0.0031 0.5674
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MAPE Best
T | n | Methods | mean(B:hat) | MAPE(B;) y:hat of Model | Mathod
QMLE 0.0960 0.2671 | 0.1759 1.1689
5120 1A 0.2883|  04100]0.1209| 1.1668]| A
QMLE 0.0776 0.2741 | 0.0972 1.1773
10| 20 TTA 0.2414 0.4744 | 0.0529 0.8919 TTA
QMLE 0.0781 0.2655 | 0.0511 1.1809
20| 20 TTA 0.2568 0.4814 | 0.0236 0.7008 TTA
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5 |20 |QMLE |0.2812 | 0.4488 |0.5693 |0.8936 | 0.9705 | 1.1689

TTA 0.2542 1 0.2792 |0.4572 ]0.9438 | 0.9840 | 1.1668
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20 |20 | QMLE |0.3234 | 0.4653 | 0.5674 |0.8855 | 0.9689 |1.1809

TTA 0.3580 | 0.3901 |0.4730 |1.0131|1.0340 |0.7008
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(TTA) SO sail 43y 5l (e 366 JB1 43k ) e Jysille o8 LAY oy
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Spatial Autoregressive Model Estimation By Quasi-Maximum
Likelihood And Transformation Methods For Panel Data Via Simulation
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College of Administration and Economics, Al-Mustansiriya University

Department of Statistics,
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Abstract:

This research deals with the study of the spatial autoregressive model for
panel data, where the model parameters were estimated using two estimation
methods (the Quasi maximum likelihood method, the transformation method)
and with the presence of the spatial weight matrix modified according to the
Rook adjacency criterion. The two methods were compared using the
comparison criterion of the mean absolute percentage error (MAPE) with the
aim of arriving at the best estimation method. Simulation experiments were
also used on cross-sections (n=20) and for three different time values
(T=5,10,20) and for three different sample sizes (nt=100,200,400) and
through the comparison criterion that leads us to the best estimation method,
which is the transformation method (TTA).

Keywords: Spatial dependence, Rook standard, Panel data, Quasi maximum
likelihood method, transformation method, comparison criterion (MAPE).
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