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Using SURE Method for Estimating Seemingly
Unrelated Regression Equations Systems for Sampling
Registered Companies in the Baghdad Stock
Exchange's for the period (1986-2000)

Mozahim M. Yehya
Assistant Lecturer
Department of Statistics and Information
University of Mosul

Abstract

Equations of six selected registered companies have been specified in Baghdad Stock
Exchange's for the period during (1986 - 2000), that is Seemingly Unrelated Regression Equations
(SURE) system. Ordinary Least Square (OLS) method has been used to estimate the parameter of
the equations of the system in a separate way. It is regarded that it is from methods of solving single
equation, and from the residuals for this method, the variance - covariance matrix have been
obtained by the estimator of Seemingly Unrelated Regression to evaluate the parameters
simultaneously in one batch for all the equations, and we reached an efficient and accuracy
estimators for the equations of the system comparing with (OLS) method by employing the statistics
package (SAS.9).
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Laghaiall o2a (8 cUad DU & jisial) ol Gl e W) ki 330 3 (GLS)
i () Jsma sl ¥ olaal) asend g 3aal g Aady Ll Lgilalea o o3y (o g



[YYV] o>

g yall 48y 5k @l jadad d8jas (SUR) 4k <l jaike () (8 ol lassy)
Y alaad Al gdiall olaal) o Dl )l s ¢ 6<0 Y laaie dalie Y (5 ol
Aaliaall Y alaall b Lguuds dpayia gill G yoriiall ) S8 Ladie ) i slaiall
(ablS) Lguwds (OLS) 3eliS J8Y) e elliai (SUR) 4dp,b of sl e shaiall
IAREBRAREE:

Ay (3 g S Hd e SIS G Gl 138 e el uilad) J gl aal
gLl ¢ ALasY) g ldadll ¢ enadl) ¢ Lkdll) cilelad 2500 ez 4l 3 53U
O bamall YAl Cana ¢ Eanll 128 8 5 ¢(2000-1986) 3_sll ( cliall
aa Lpalla Akl je jue C¥alas A shiie Leil e (YV (Yo ) imlla) (8
) giall elLdadY) ae Adadi pe Adalae JSU A0 siiall cldadl ()5S e (3l
Jsmasll Clalaall a5 8 (SUR) 4l ks alasiind &5 agle 5 o5 AY) @l alaall
Cond) 28 LB A8l Ll e el )

g B cuilad)
O Allall A83all i 65 (Single Equation) 32 -diall ddalaall z3laid o)
(Simple Regression) Jazll Jlasi¥l ~ilaill sda awdy ST gl e
(S g e ae 48e  (Dependent variable) daiza juaie Glia (S Ladie
(Multiple Regression) daxiall HlaadWh cawds caal (Explanatory Variable)
abaza f Lays cdampia gill <l purciall (e 230 5 Aaiza i (g A8all () 5S5 Ladic
leany iy @l el (o Jaliidl slaie ) e (5 skt du 5 jaall 8l
Lo ca¥alaall (e da skt Aigs ClEdall (o Ala)ie Ge gama Sl 45 Sa janyy
ot saina) il 5 ial) el Sy JAIT L ads e sy Ailide Cilyans s
Adasi el ;e V) YV alae A shiie Cila shaiall 38 (pania (e s caYolaall

.(SURE) L_als

Loals ddasi yal) & laaiy) c¥alas daghiia V)

ashiall S S5 80 yatall OV aleall (e de sane 2 g dlls 8 S
A< Al giad) oLl o Y lgin Lag oV alaadl il i Jalas e Jay Y
O dalall () (ray o AN Y alaall 400 giiall ¢ldY) ae ddag pe dlalzs
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