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The objective of this research is to compare multiple regression coefficients estimating
éthods with missing data in independent variables. This research compares five muitiple
gression coefficient estimation methods, which comprise Complete Case (CC), First Order
sgression method - Weight Mixed Estimator method (FOR-W), First Order Regression method -
ein Rule Mixed Estimator method (FOR-SR), Modified First Order Regression method - Weight
ixed Estimator method (MFOR-W) and Modified First Order Regression method - Stein Rule Mixed
stimator method (MFOR-SR). The criterion for making decision is Average Root Mean Sqguares Error
\RMSE) and Ratio of Different Average Root Mean Squares Error (DIFF). As for the case study,
e specify the number of independent variables (p) equal to 3. The sample sizes are 5p, 10p, 15p
1d 20p. The level of correlations among independent variables could be classified into 3 levels for
hich low levels equal to (0.1, 0.2, 0.3), middle levels equal to (0.4, 0.5, 0.6) and high levels equal to
i7, 0.7, 0.8). The proportions of missing data in independent variables are 5%, 15% and 25%.
je distribution of error is normal distribution with mean equal to 0 and standard deviations equal to
5, 1 and 3, respectively. The data for this research is simulated by using the Monte Carlo simulation
chnique with 1,000 repetitions for each case. The results of this research are as follows:

According to the comparison of ARMSE from five referred method, in all cases, MFOR-SR
ethod has a smallest ARMSE and MFOR-W method is nearly to the same. The ARMSE decreases
hen sample size increases but it increases when the proportions of missing data in independent
ariables or the level of correlation among independent variables or the standard deviation of the
fror increases.

The ARMSE varies with, most to least, respectively, the standard deviation of the error, the
wel of correlation among independent variables and the proportions of missing data in independent

ariables but converses to sample size.





