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Abstract

The purposes of this study were to developed and compare the estimator
efficiency of linear multiple regressions coefficient among the methods of Ordinary
Least Square, Generalized Least Square, Ridge Regressions, Julmusik’s and
Generalized M-estimator Ridge if the problems of multicollinearity, outliers and
autocorrelation were occurred by using simulation of Monte Carlo technique under
162 situations using the mean square error of the coefficient estimates of the
multiple linear regressions also to predict the Thai rubber exporting demand to
Malaysia. The results of research were summarized as follows: The estimator of
linear multiple regression in the case of problems of multicollinearity, outliers and
autocorrelation were occurred as BNEW =(Q'WQ+ kI (Q'WR+kJ) The developed
coefficient estimates of the multiple linear regressions were used better than those
of other methods under 61 situations. The equation of Thai rubber exporting
demand to Malaysia by using the developed estimator of linear multiple regressions
coefficient was as follows: z, =0.26453z, —0.406258z, +1.022741z,

Keywords: Ordinary Least Square Method, Generalized Least Square Method, Ridge
Regression Method, Nantawan Julmusik Method, Generalized M-estimator
Ridge Method, Rubber
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