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Abstract:-

In order to achieve stability, stochastic processes and operations
which are called autoregressive moving average and symbolized by
the ARMA (p,q) must be the roots of the equation for this model outside
the unit circle 8p (B) = 0, @q (B) = 0, however this may be the models
are unstable and become stable after several transfers and differences,
that these new models are called integreated autoregressive moving
average processes and symbolized ARFIMA (p, d, q ) these differences
may be integer or fractional. It is worth mentioning that the time series
characterized by the adoption of long-term (long memory), the stability,
achieved snapped a fractional differences that fall within the closed
period [-0.5,0.5] and referred to as the short "ARFIMA (p, d, q). In this
research will be dealt with fractional differences of the model, which is
located within the closed period [-0.5-0.5] . This research aims to
estimate the parameter of fractional differences (d) and three ways and
using real data from the Ministry of Environment, which includes rates
of air pollution in the city of Baghdad polychlorinated nitrogen dioxide
(NO2) and ozone material (O3) and the first way ": the way logarithim
periodogram regression, called the method (Geweke and Porter-Hudak)
and symbolizes her short (GPH) Second: the way smoothed
periodogram regression. Thirdly, the way so-called (KASHYAP AND
EOM)and was used average squares error (MSE) and standard error
(SD) as scales to differentiate between these three methods to estimate
the parameter. was used standard Akiaki to choose the best model of
linear models assumed.
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