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PRANEE RATTANUNG : THE ESTIMATION OF MULTIPLE REGRESSION COEFFICIENTS
WHEN RESIDUALS HAVE SKEWED DISTRIBUTION AND LONGER TAILED
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The objective of this thesis is to study the estimation of multiple
regression coefficients when residuals have longer tailed distribution than
normal distribution and skewed distribution by comparing the ordinary least
square method with M-estimator using Ramsay's robust criteria. They are
compared by using the average of relative value of mean square error and the
average of absolute value of differrent ratio of mean square errors. The
distributions used in case of longer tailed distribution are scale-contami-
nated normal distribution with ale factors of 3 and 10 and percent -
contaminations of 1, 5, 10 anm t distribution with degree of
freedom of 4 and 8. Other cé d distribution are Lognormal

distribution with u = aAndhoti =" distribution with coefficient
of variations of 32%, ' ] ﬁis study used the number of
independent variables 6f ) p_!r\'::;f 20 and the number of
independent variables<€ -2 size of 50, 100 and 150. Data

arlo Technique, repeated 200
tion and Weibull distribution

is obtained through
times, except for
with coefficient of
times.

The result
: jled distribution than normal
distribution. ributions are determined by scale

t distribution. The M-estimator

- results than the ordinary least
square when scale fact D ) ination increases, and scale factor
give more better results than perc contamination. The same result is
obtained in t distributioﬁ:ﬁiéhi;- xee of freedom is the main factor.

b
2. In Qf& - g’bution, such as, Lognormal,
Gamma and Weibull "8is wthat the ordinary least

square method and Mrestimator m Josed results when using Box and
Cox's Power Transfor at LTI, — .
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