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'Tho objoctive of this research is o compars multiple regression coefficionts estimating methods’
when omﬂnk multicollinearity among independent varisbles by compering Loast Square mothod (LS), Ridge
Regression w‘u.h Prior Informstion mothod (RP) and Generalized Lin Ksjian method (LK). The critsrion of
oompuinonwmemnoofavme vnluoofmean Bquare efror. Mreuavhundwnphmof 12, 30, 50 and
100. The m’:.dnm st rendomized sample groups from popnhnnn ‘have normal distribution with moen of. 1.0,
standard dsvi+ﬁon of 0.05, 0.10, 0.15, seapectively , contaminated-normal distribotion with scals factors of 3, 10
mdp«camoznmﬁmﬂom of 5, 10 and lognormal distribution with meen of 1.0 , standard deviation of 0.2264,
0.5915, 1 ooq9 respectively. The lovel of carrelations smong independent variables equal (0.30), (0.60), (0.90), |
(0.99) for the.nnmhor of independent verisbles of 3 and oqual (0. 30,0, 30), (0.60,0.60), (0.90,0.90), (0.99,0.99)

for menumqu of indepondont varisbles of 5. The data is obtsined through simulation using Monts Carlo
|
hchniqno,n#npuﬂn; 500 timos for each cass.

|
|Tha tosults of thu research are that level of correlations, distribution of reaidusls, nomber of

independent \hﬂnblu and wnple sizea have effect to efficiency of multiple regreasion cosfficients eatimating
three mothodi Tho efficiency have better trend whon ssmplo sizes incroases but have worse trend when lovel
of ocnulaﬁmil, scalo faciars, standard deviation, number of indepondant variables and percent contaminations
m by imgmg effect from moat to lesst.

IRidgo Regreasion  with Priar Information -method - have - the best efficiency every 'distribation of
residuals omlpt for lognormal distribution in cass of - level of correlations = (0.80) (every sample sizes) and
(0.80) (umpie = 30, 50, 100) which standard deviation = 0.2264 , namber of independent varishles = 3
and level of clhrmhtlons = (0.30,0.30) (sample sizes = S50, 100) which stendard doviation = 0.2264, number
ofmdemaeq':mu- 5 in theso casss Loast Squarc method have tho beat efficioncy becauso Least Square
meothod have lgoc:d cfficioncy when distribution of seeiduals close to narmal distribution.
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