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The Objective of this thesis is to compare ridge estimators by
comparing Hoerl-Kennard-Baldwin method (HKB), TZE-SAN-LEE method (TZE-SAN-
LEE) and McDonald-Galarnean method (McD&G), They are compared by using the
ratio of average value of mean square error, By studying the residual
distributions from normal distribution with mean of 0 and variance of .03
and 1.0, contaminated normal distribution with scale factors of 3 and 10 ang
percent contaminations of 5 and 10, lognormal distribution with y = 0 and 6
= .10, »30 and .70, and Weibull distribution with B = 1 and a =1, 2 and 10.
This study used sample sizes of 10, 30, 50 and 100. The correlations among
the independent variables are .70, .90 and .99 for the number of independent
variables of 3 and (.70, .30), (.99, .90) and (.99, .99) for the number of
independent variables of 5. The data is obtained through simulation using
Monte Carlo technique, and repeating 200 times for each case.

The results of this study are as follows :

1. In case, residuals have normal and contaminated normal
distribution; generally, TZE-SAN-LEE method gives the best result for the
number of independent variables of 3 except when residuals have normal
distribution with correlation of .70, HKB method gives the best result., HKB
method also gives the best result for the number of independent variables of
5, Thus, the number of independent variables, correlation, sample sizes and
variance are factors of mean square error which the number of independent
variables in the main factor.

2. In 'case, residuals have lognormal and Weibull distributiocn; TZE-
SAN-LEE method gives the best result for the number of independent variables
of 3, HKB method gives the best result for the number of independent
variables of 5 and McD&G method gives the best result when the number of
sample size is 10 and correlation increases. These methogs give close
results when residuals have lognormal distribution with 6~ of ,10 and
Weibull distribution with o of 10, Thus, the number of independent
variables, correlation and sample sizes are factors of mean square error of
these methods which the number of independent variables is the main factor.
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