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Bayesian Smoothing Some Dynamic Linear Models

ABSTRACT
Smoothing is a kind of estimation for system parameter (or state
variable); it is also known as data — Smoothing. In this work we are

concerned with Bayesian Smoothing for some dynamic linear models
(DL.Ms). Using Bayesian approach in dealing with this problem give us
access to looking back in the current estimation (or Filtering) in the Light of
more new information to enhance the estimation process and minimize the
percentage of error,Utilizing observation in estimation is a kind of backward
filtering to get more accurate estimate of parameters of models.The
theoretical results will be applied to the real data which represent a monthly
mean of maximum and minimum temperature of Mosul city.
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