wauie s Bl 33 ) SV 38 il b jam 3l 36T il

Baawie i bl 45 cudl) Hlady! E_’ajﬁ o) gl o &G 5Kl Al
e pie O
ke 2l a2 o
3y dasler - LBl 5591 1K e o) sl (3 _mirls
A Slulylly ol lesdl 3215 / gl B
\DAA7ARR PR YOYYIXIN syl 6

: divns

ol AN el gl iy RIS oo am 3 ) algll Bridy S s G Al Ll e il V) e
£ ol sl oo S OULI (g 3,300y e Wil 0 oy Sy (il ) 4 £08 gl o) (3 Bime A 397y o
A8 9131 ks (MLE) laet) oot e plasicsl ¢y choamie s bl 53 ol Jad) 7358 e Juladl Cond i 3
2 e oLl 5 ey Jeod Qo lal) LY il o g Blally el by 73581 Sldas o (IRWS) (IRWm) &ad
el Jee) S lall sl 6L AL Y (107, Ve, 07, (3L ) oy Sliall e Bl Ml y Sl s 5
35y 2:6(TRWm) &) S o135591 S o 3oliSTMSE) T ey Lot BJ811 lone Jlaal a1 2 ol 3611 £l b
g A 6l e 55 Y UL 5 boss (MLE) (s o661 B 568, OBLY 3 &gl

B L) cddad| Al Al cdimadd RU\JQ\ ois¥l casaad J;:iﬂ\ L :(...-'ilb\.u'Y\ o] At | lodlasal)
Abstract:

Segmented regression is one of the statistical methods that are used to represent and model phenomena that go
through several transitional stages. The basic concept of segmented regression depends on the presence of a certain
point in the explanatory variable called (change point), and this point is shared and continuous between the ends
of each two Consecutive transitional stages.In this research, the segmented regression model with multiple change
points will be dealt with. the maximum likelihood estimator (MLE) and the two methods of robust repetitive
weights (IRWm), (IRWs) will be used to estimate the model parameters and change points and then compare
between these methods to choose the best method between them.A simulation process will be created with several
scenarios, with different sample sizes and contamination rates (Outliers values) (Y0/, \+/, ¢/, +/) to Procedure
the comparison process and find the best method for estimation.The simulation results, after completing the
comparison process using the comparison standard, mean squared error (MSE), showed the efficiency of the
Iterative Weights method (IRWm) when there were contamination rates in the data, and the efficiency of the

maximum likelihood method (MLE) when the data did not contain any contamination.

Keyword: segmented regression, multiple change Points, Robust iterative weights, linear reparameterization

technique, simulation study.
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