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THESIS ADVISOR. ASSO. PROF. SORACHAI BHISALBUTRA, Ph.D. 126 pp,

The objectives of this research is to make use of methods in
estimating parameter B , in the regression model Y = Xg + U when problem of
missing observations and multicolinearity is encountered. Five methods for
estimating parameter were Mean-Hoerl, Kennard and Badwin, Mean-Lawless and
Wang, Regression-Hoerl, Kennard and Baldwin, Regression-Lawless and Wang and
Ordinary Least Square.

This study made use of computer in generating data by simulation
technique, simulate poeudo normal Qf five independent variable, which
correlation coefficients were (p,p ) = (.99,.10), (,99,.99),(.90,.10),
(.90,.90) and (.70,.30), and varying the value of ¢~ = .01, .10, .50, 1.0 and
5.0 respectively. Every independent variable assigned to be missing randomly,
and varying from 5 to 10 percent. The sample of size 20 and 30 . were used
Simulation in each case was repeated 15 times and each time calculate for
each estimator. 1In order to compare these five methods the Total Mean Square
Errors.:iwere used.

The results of this research were the following if dependent variables
Y are highly homogeneous, the Ordinary Least Square method would be a
worthwhile candidate, but when large sample and variance of dependent
variables Y are maximum, the Regression-Hoerl, Kennard and Baldwin method tend
to be the best estimation method, however, the Mean-Hoerl, Kennard and Baldwin
method is more appropriate than another four methods in other cases.
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