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The purpose of this research was to compare missing data estimation methods of the
dependent variables in multiple regression analysis. Four estimation methods of missing data of the
dependent variables were loss method, mean method, regression method and multiple imputation
method (mi) . The criterion of comparison was the estimated squares root of mean squares error
(RMSE). The comparisons were done under the conditions of sample sizes 50, 70, 100 and 200;
standard deviations of error 1, 5 and 15; missing percentage 5%, 10%, 20% and 30% and
distribution of independent variables were multivariate normal distribution with the levels of
correlations among independent variables classified into 3 levels : low levels (0.20), middle levels
(0.50) and high levels (0.70). The study used the monte carlo simulation method with repeated

5,000 times under each situation.

The results of the study are concluded as follows. When missing percentage are increased
the estimated values of RMSE of regression method and mi method are decreased and four
estimation methods of missing data give different increasing values of RMSE . The estimated
values of RMSE of regression method and mi method give similar results but regression method
is easier and less complicate, so that regression method is suitable method for estimation the

missing data of dependent variables in multiple regression analysis.
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