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Comparison among autocorrelation factor value (ρρρρ ) in 
estimation of generalized least squares method 

 

ABSTRACT: 
 

This research attempts concerns to find the appropriate 
method among all the methods of estimating the Autocorrelation 
factor value , to get rid of Autocorrelation problem , among the 
values of random variable to gain the most accurate value which 
is studied in generalized least squares method . 
Therefore, Mean squares error (MSE) scale has been used to 
compare the efficiency of all estimates in overall methods. 
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