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Abstract

In this thesis different methods for estimating the parameters of
general linear regression model were employed, moreover a practical
application for estimating the Cobb-Douglas production function in State
company for leather industries in Iraq was performed for the period
(1990-2010), this thesis has included three chapters.

In chapter one, basic concepts, definitions and theorems on linear
models are presented, moreover, the statistical properties of maximum
likelihood estimators and ordinary least squares estimators are discussed.

Further methods of estimation are presented in chapter two when the
observations suffer from heteroscedasticity, or serial correlation or
multicollinearity problems.

In chapter three a brief review of Cobb-Douglas production function is
given then we apply the procedure discussed in the preceding chapters to
estimate the parameters and analyze the Cobb-Douglas production function
for the state company of leather industries in Iraq, employing the data
obtained from this company for 21 years period.

The statistical program SPSS and mene-tab program were employed to

perform the required calculations.
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