¥y ¥

198938

msisunseiiiisagiszaadifonSsufeuanugndesvesmsiszuamdussinimsonoes
wuw TnsvzSouiion i msdssnamdnlss@ninsonnes 4 33 18ud Fimdnestiosgn (Ordinary
Least Squares method (OLS)) FBms %’eﬂﬁ"lajzﬂuau (Nonnegative Garrote method (NG)) Fudalunsad
(Jackknifed Ridge method (JR)) a2 3582 1l (Liu-Type method (LT)) i 1Flunsdadulede sunie
Y99I5 INRARIIR IR AIA AR AR B E TR (average root mean squares error (ARMSE)) asd iy
#ldsznenlumsinsaulSeufioy18un Ardasidrunadsussanasuessiniidesvesaunaoay
ﬂmﬂmﬁ'auﬁﬁmm (ratio of different average root mean squares error (DIFF)) ﬁmumm’fﬁﬁﬂmﬁa

fmua B =(1,1,...,1) dwdsdaszidnulimsuenuwssuuiln@dffidunie 5 uazanuulsdsiu 4

fdsgegavesdusdaseilddmiumsadudwdsamluduuuoaneswyu (MB) fe 23 45 uaz 6

o ¥ Hq ya ] 1 A 1 Y Iy ada
vindedianl4fe sp 10p 15p uaz 20p dausaaaniouduludutsandinsusnuesuuudnand
Aunde 0 uazamuilsisausiiiy 2 4 6 8 uaz 10 eyaiildlun1s3te1Flisunsuneuiuneirassdoe

4 E4 v
matiaueuAn lanszdiidn 1,000 ae luudazanmmsal namsitsannsoagy 1ddsil

Tunnns@ids LT 1991 ARMSE Hosfiga 5090917038 JR 35 NG uagis oLs amwdwu Tasd
T 3 s U 3 &’ 4' é’ A yo a Qs
A1 ARMSE fiuwa Iuasauiiovinadiedraindu uazfiuua Tuiniuiiomadidegegavesiomls
- d‘ o o - el
dasznlddmivmsaddmdsanludwvumsoasesnyuiy (MB) uazarwualsilsuvesnnu
& 7. & &
AmAnaeu (o7, ) A

9 £
A1 ARMSE  uilsfuauiledede lafinnuinlidesde mnvdtidegegaue sdudlsdaseild

-

f"nﬂ%’umm%’wﬁmﬂmmiuﬁmmummﬂnﬂﬂwuum MB) uazanuulsdsivavesanunaisnaou

(o) uamlswafuuuunadaedis

The objective of this research is to compare on the accuracy of polynomial-regression-coefficient
estimator. This research compares four approaches consisting of polynomial-regression-coefficient estimation
methods, Ordinary Least Squares method (OLS), Nonnegative Garrote method (NG), Jackknifed Ridge method
(JR) and Liu-Type method (LT). The criterion for making decision is Average Root Mean Squares Error
(ARMSE) and use Ratio of Different Average Root Mean Squares Error (DIFF) to support decision. As for the

case study, we specify = (1, 1,...,1)", the distribution of independent variables are assumed to be normal

distribution with mean equal to 5 and variance equal to 4, highest degree of independent variables for dependent
variable building in polynomial regression model (MB) are 2, 3, 4, 5 and 6 respectively and the sample sizes are
5p, 10p, 15p and 20p. The distribution of error in the dependent variable is the normal distribution with mean
equal to 0 and variance equal to 2, 3, 4, 5 and 6, respectively. The data for this research is simulated by using
the Monte Carlo simulation technique with 1,000 repetitions for each case. The results of this research are as

follows:

In all cases, LT method has the smallest ARMSE and JR method has a smaller ARMSE than NG
method and OLS method, respectively. The ARMSE decreases when sample size increase but it increases when
highest degree of independent variables for dependent variable building in polynomial regression model (MB)
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or variance of error in the dependent variable (& p ) increases.

The ARMSE varies with, most to least, respectively, highest degree of independent variables for
dependent variable building in polynomial regression model (MB) and variance of error in the dependent

. 2 .
variables (0" ) but converses to sample size.





