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The objective of this research is the comparison on interval estimaton methods for regression
coefficients in the simple linear regression equation with positively skewed random error. The interval
estimation methods are classicai, adaptive weighted least squares and bootstrap. Tukey's 1ambda
distribution, gamma distribuiion, normal distribuiicn and log - normal distribution are considered. The
skewness ceeflicients under the consideration are 0, 0.25, 0.5, 1.0, 1.5, 2.6 and 2.5. The kurosis
coefficients uncer the consideration are 2, 3, 3.4, 48, 7.2, 11.4 and 15.8. The sample sizes are 10, 20,
30. 40, 50 and 60 and the confidence coefficients are 0.90, 0.95 and 0.99. The comparison orccess has
two steps. First, the confidence coefficicnt of the interval estimation method is not lower than the given
confidence coefficient value. The second is the comparison of confidence interval average length for
each method that gives confidence coefficient not lower than the given confiderice coefficient value. The
experimental data are generated by the simulation technique. Each simulation consists of 1,000 runs.
Each run consists of 2,000 bootsirag runs and 6,000 iterations for adaptive weaighted least square
method. The results of this research can be concluded as below:

1. The confidence levels oi the three interval estimation methed for ,BO and f3, arc not lower
than the given confidence levels for all situations.
2. The mean of confidence interval length of “ adaptive weighted least square method “ is
shortest for 3, and /3, for the most situations.
3. The mean of confidence interval lengths of :Bo and ﬁ, decrease as sample size increases.
4. Case of random error is right skewed distributicn.
4.1 The mean oi confidence interval lengths of [, and f, varies directly to
skewnesss coefficient of random error.
4.2 The mean of confidence intarval lengths of ﬁo and f3, varies directly to kurtosis

coefficient of random error.



