206358
gaudnyol vaNta : manSeufsudataynauasduesln dradaynauasi)
¥oe UgFLazIMNY uazdadaynauaslvesalamesdmSumsnadeun il
asfivesnmumdsisanlufuvunnuonoesiFudy (A COMPARISON OF
BOOTSTRAPPED WHITE’S STATISTIC , BOOTSTRAPPED BREUSCH-PAGAN'S
STATISTIC AND BOOTSTRAPPED  SZROETER'S ~ STATISTIC  FOR
HETEROSCEDASTICITY CHECKING IN LINEAR REGRESSION MODEL ) o. fi
USAw : 58 as. gwa Q3eAdmun, 128 nih.

o A

2 cv o A= ot A o o aadg Y
ATTANHIIVOATIUUIALUIN 3J18JLW?JL°1J‘§€J‘UWIU°U6‘IMWmiﬂﬂﬁﬂmjmﬂ’mﬂﬂﬂ‘lﬂum:i

9 %
¥

araeuilywenuinsfivesnnuulsdsmluduuvoaneudadu 3 siia laun fa0a

o @ aa @ aa o
un mmsﬂﬂmﬂ’m W')ﬁﬂﬁl‘!ﬂﬁl&ﬁﬁﬂﬂ]?N‘U:i"’]fuﬁzwnlﬂu llﬂ$ﬂ?ﬁﬂﬂuﬂﬁllﬂ3ﬂﬂlﬂﬂﬁiﬁWl@ﬁ

A o A o o A
dweomruagduuuanumladsivvssanunamanaou 2 dnuus Wude jUluvuMsguLag

stuuuMIIn uazdmuaviadedieiiimsdnm As 20, 50 uaz 100 Tasluudazvuin

@ s A o o 4 o 4 a’l, o 4
ﬂ')@ﬂ'l\?‘ﬂﬂ']‘ﬂuﬂ’ﬂg’»ﬂ"ﬁ'ﬁlﬂﬁ’)ﬁl&ﬂ?ﬂ@ﬂ@l‘watﬂﬂi 1,000 A33 Gluﬂ'lﬁﬂ'IU’Jmﬂ'NiJﬂﬂWﬂLﬂﬁ'ﬁ)u

y 4
Ysznnil 1 uazdrnnsmsnadouvosadansnanteduly #atlsngh

@ o g o @ oA

(1) fiszfuniudidy 005 uag 0.01 fradaynauasdussalnmesfisnnemsnaaoy
qefiga dmSunnszfuanuguuswesymanuamandoudianamalssu
"lu'mﬁuazﬁmé"unﬂmmﬂﬁa@éw uﬂﬂmﬂﬁyﬁammmmnﬂnmmﬂmmﬂﬁ’au
Uszianit 1 18ynunadieds

@ dmfvvuaiiedeiisimua lidmnuudslsouvesanuanianioussd
slivumsgamieguuunsuan die 1L vesnnunilsilsaudimlndifsadu

¥
SIUININATDVUYDIRITDANG 3 Filnaztia IndiRsariy



206358

##488 23115 26 : MAJOR STATISTICS
KEYWORD : BOOTSTRAPPED WHITE'S STATISTIC , BOOTSTRAPPED BREUSCH-PAGAN'S STATISTIC,
. BOOTSTRAPPED SZROETER’S STATISTIC , HETEROSCEDASTICITY

UDOMLUK RATCHASOMBAT : A COMPARISON OF BOOTSTRAPPED WHITE'S STATISTIC,
BOOTSTRAPPED BREUSCH-PAGAN’S STATISTIC AND BOOTSIRAPPED SZROETER’S
STATISTIC FOR HETEROSCEDASTICITY CHECKING IN LINEAR REGRESSION MODEL.
THESIS ADVISOR : ASSOC. PROF. SUPOL DURONGWATANA,, PhD., 128 pp.

The Objective of this study is to compare the power of the test for heteroscedasticity
checking in linear regression model using 3 statistics, namely Bootstrapped White’s statistic,
Bootstrapped Breusch—Pagan’s statistic and Bootstrapped Szroeter’s statistic. These statistics are
made under 2 forms of variance structures composed of Multiplicative model and Additive
model. This study was determined to 3 cases, ie. when the sample sizes are 20, 50 and 100.
Considering the ability to control type 1 error and the power of the test, a computer program was
designed to calculate these value in 1,000 replications for each case. The result of this study can
be summarized in 2 issues

(1) When the level of significances are 0.05 and 0.01, Bootstrapped Szroeter’s statistic

dominates the others in every situations. Moreover it is the best statistic due to
ability to control type 1 error.

(2) When the coefficients of variation of error variance in multiplicative model is closed

to theirs in additive model, the power of each test statistics is equal or less different.





