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o ] o,
wanruatrrnud e TseAne lunrdlianznen z = 1.96

o o -~ d P - 5= id - -
g 4.1.1 mrFrudtuidsnudalrzansnimaney weiulssarsiiuAamdduinainmuanuasn@lauil Cw(X) = 10%

n 10 30 50 100
SD(Y) oLS UNI NOR OLS UNiI NOR oLs UNI NOR oLS UNI NOR
AMSE 0.0875 0.0954 | 00228 [ 00384 | 00398 | 00147 | 00277 | 0.0282 | 0.0105 | 0.0104 | 00105 | 0.0066
0.1 sD (0.0100) | (0.0068) | (0.0016) § (0.0081) | {0.0079) | (0.0019) | (0.0046) | (0.0045) | (0.0022) | (0.0045) | (0.0046) | (0.0026)
[DIFF {28392 318736 5\ 6088 T T70.75 0 164 61 169.70 0 56.9210 | 58.4591 0
AMSE 0.7877 08584 | 00694 § 03452 | 03586 | 00340 | 02220 | 02269 | 00213 § 0.0938 | 0.0047 | 0.0138
03 SD (0.0896) { (0.0615) | (0.0021) [ (0.0731) | (0.0709} | (0.0013) | (0.0410) | (0.0403) | (0.0020) } (0.0409) | (0.0412) | (0.0027)
DIFF 103599 113702 0 §14.09 [ 954.57 0 094208 | 064.68 0 57924 | 585.00 0
AMSE 2.1882 23845 | 00997 | 09588 | 05962 | 0.0840 | 06168 | 0.6302 | 0.0461 | 02606 | 02632 | 0.0263
05 SD (0.2490) | (0.1708) | (0.0030) | (0.2030) | (0.1970) | (0.0011) | (0.1139) | (0.1119) | (0.0016) | (0.1136) | (0.1145) | {0.0015)
OIFF 004.037] 226086 0 1397.06 | 1455.45 & 123827 17126730 0 892.56 | 90220 0
AMSE 4.2888 46735 | 0.1128 | 18792 | 18525 | 0.0860 | 12089 | 12351 | 0.0897 | 05108 | 05159 | 0.0450
07 SD (0.4881) | (0.3349) | (0.0034) { (0.3978) | (0.3861) | (0.0021) | (0.2233) | (0.2193) | (0.0016) J (0.2226) | (0.2243) [ (0.0012)
DIFF 370255 | 404367 0 208581 | 2171.06 0 1635.01 | 1672.64 0 1035.36 | 1046.49 0
AMSE 7.0897 7.7257 | 0.1191 ] 3.1065 | 3.2276 | 0.0994 | 1.9984 | 2.0418 | 0.0864 | 0.8445 | 0.8527 | 0.0627
09 sD (0.8068) | (0.5535) | (0.0035) § (0.6576) | (0.6382) | (0.0013) | (0.3691) | (0.3625} } (0.0016) } (0.3680) | (0.3708) | (0.0012)
DIFF 585463 | 638881 0 3026.75 | 3148.70 0 221337 | 2263.54 0 1247.15 | 1260.35 0
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uaﬂ;ﬂmnmﬂaﬁ' 411 %% NOR Wiss@vBnmanmnszaunes SD(Y) wazyn
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fiAnfisdusn AMSE axiluwsHiuRatu Taus DIFF 18933 OLS uaz UNI ilduwutlaslsi
‘uﬂuautﬂmmnﬁqadﬂat?;u'{uﬁ SD(Y) shush 1iesan SD(Y) seAusinganaliiaAn AMSE
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NANUATIEAUG (ileaann SD(Y) szAvLunanIuazsrAugedeanaliisn AMSE 2245F NOR
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i - o o - e - 1 o -
gt 412 nMmfsudeudnlmnudinlsdnimroanes edwlBarsiudinilaguanainnimanusaln@lneil CVX) = 15%

i . - .
dianrudranutnlmu IneAnen luntiiianaonmi 2 = 1.96

n 10 30 50 100
SD{Y) oLS UNI NOR oLS UNI NOR OLS UNI NOR oLS UNI NOR
AMSE | 0.0396 | 00431 [ 00280 | 00173 | 00179 | 0.0139 | 0.0111 | 00113 | 0.0081 | 0.0047 | 0.0047 | 0.0040
0.1 sD (0.0045) | (0.0031) | (0.0020) | (0.0036) | (0.0035) | (0.0018) | (0.0020) | (0.0020} | (0.0017) | (0.0020} | (0.0020) | (0.0014)
''''' DIFF ] 4773639 | 53.9649 0 241419 | 290348 0 36.1635 | 36.1138 0 18.2497 | 19.4009 0
AMSE | 03563 | 03880 | 0.0733 | 0.1553 | 0.1615 | 0.0424 | 00808 [ 0.1019 | 0.0268 | 0.042% | 0.0425 | 0.0166
03 SD (0.0409) | (0.0282) | (0.0017) | 0.0327) | (0.0318) | (0.0022) | (0.0182) | (0.0179) | (0.0031) | (0.0181) | (0.0182) | (0.0031)
DIFF 38581 | 429.12 0 266.11 | 280.54 0 27227 | 280.28 0 156378 | 156.25 0
AMSE 1 00897 1 10779 1 0.1007 | 04315 | 04485 | 0.0677 | 0.2772 | 0.2832 | 0.0467 | 0.1168 | 0.1180 | 0.0305
05 SD (0.1136) | (0.0784) | (0.0029) | (0.0907) | (0.0883) | (0.0014) | (0.0506) | (0.0496) | (0.0023) | (0.0503) | (0.0506) | (0.0023)
DIFF 88245 | 970.06 0 53699 | 562.09 ) 458.14 | 47023 ¢ 283.64 | 267.37 0
AMSE | 10398 | 2.1127 | 0.1131 § 08458 | 0.8791 | 0.0875 | 0.5433 | 0.5550 | 0.0715 | 02290 | 02313 | 0.0481
07 sD ©5228) | 0.1537) | {0.0033) | (0.1778) | (0.1731) | (0.0013) | (0.0892) | (0.0973) | (0.0019) | (0.0985) | (0.0993) | (0.0017)
DIFF | 161450 | 1767.33 0 867.03 | 905.15 0 65963 | 676.09 0 376.50 [ 381.20 0
AMSE | 32066 | 34924 | 0.1192 | 1.3981 | 1.4532 | 0.1000 | 0.8981 | 0.9175 | 0.0874 | 0.3786 | 0.3823 | 0.0647
09 SD (0-3680) | (0.2530) | (0.0035) ) (0.2940) | (0.2861) | (0.0031) | (0.1639) | (0.1608) | (0.0018) | (0.1629) | (0.1641) | (0.0014)
DIFE | 2589.59 | 2829.34 0 1297.93 | 1353.03 0 §27.76 | 950.03 0 48512 | 490.81 0
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J . £ — e T I
g 4.4.3 amFsuieudnl rmnadinlzdniniroanss flesulfarsiudipnsguunainnitusnusalndinel CV(X) = 20%

denmuAieulnlsu TnsAn luntdianscndl z = 1.96

n 10 30 50 100
SD(Y) oLs UNI NOR oLs UNI NOR oLs UNI NOR oLS UNI NOR
~woE 1 00227 | 00247 | 00293 | 00099 | 00102 | 0.0117 | 0.0063 [ 0.0065 [ 0.0060 } 0.0027 | 0.0027 | 0.0026
0.1 SD ©.00267 T 00078 | (©.0021) | (0.0021) | (0.0020) | (0.0014) | (0.0011) | (0.0011) | (0.0013) ] (0.0011) | (0.0011) | (0.0009)
DIFE 0 8.8617 | 29.0082 0 30814 | 182563 | 45088 | 67711 0 3.5103 | 4.6229 0
AMSE 1 05044 | 02226 | 00788 | 00887 | 00922 | 00512 | 00568 | 00581 | 00313 | 00239 | 00242 | 0.0171
0.3 SD 00237 | ©0.0765) | (©.0014) | (0.0185) | (0.0181) | (0.0030) | (0.0102) | (0.0100) | (0.0039) ] (0.0101) | (0.0102) § (0.0028)
[ DIFF 150.45 | 182.44 0 73.2319 | 80.1289 0 816712 | 85.6038 0 30.8533 | 41.2053 0
ASE 1 05679 | 06182 | 0.1023 | 02463 | 02561 | 0.0730 | 0.1580 | 0.1614 | 0.0542 | 0.0664 0.0671 | 00343
0.5 SD 10.0658) | ©:0457) | 0.0026) | (0.0514) | (0.0502) | (0.0020) [ (0.0284) | (0.0278) | (0.0031) | (0.0282) | (0.0284) | (0.0027)
DIFF 45490 | 504.08 0 937.52 | 250.96 i} 191,33 | 197.64 0 93.5833 | 95.4547 0
o 1 73131 1 12117 | 0.1137 | 0.4828 | 0.5020 | 0.0898 | 0.3086 | 0.3163 | 0.0742 | 0.1302 | 0.1315 | 0.0518
07 SD {01200 | (0.0896) | ©0.0032) | (0.1008) | (0.0984) | (0.0015) | (0.0557).| (0.0546) | (0.0024) | (0.0552) | (0.0556) | (0.0021)
DIFFE §78.61 | 965.33 0 43744 | 458384 0 31724 | 32627 ) © 161.43 | 153.87 0
“MSE 1 18200 | 20030 | 04195 | 07981 | 0.8208 | 0.1012 | '0.5118 | 05229 [ 00889 | 02153 { 02174 0.0675 |
0.9 sD ©5132) | (0.1481) | (0.0033) | (0.1666) | (0.1627) | (0.0014) | (0.0921) | {0.0902) | (0.0021) | (0.0913) | (0.0919) (0.0018)
" DIFF | 1439.65 | 1576.09 ] 689.00 | 72041 0 47559 | 488.05 0 219.09 | 222.18 0
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0.1 3p T 0.5006) | (0.0004) | (0.0000) [ (0.0004) | (0.0004) | (0.0005) | (0.0002) | (0.0002) | (0.0004) | (0.0002) | (0.0002) | (0.0007)
DIFE 0 86386 | 41631 0 499187 182735 i} 371508 1 81,6395 0 0.0233 1 40,7683 |

AMSE [ 00384 | 00418 | 0.1163 | 00161 | 00168 | 00733 | 00102 | 00104 | 00367 [ 00043 | 00043 | 0.0134
0.3 $p T 00050y | (0.0037) | (0.0029) [ (0.0032) | (0.0032) | (0.0040) | (0.0016) | (0.0016) | (0.0039) ] (0.0016) | (0.0016) | (0.0010)
DIFF 0 86386 | 202.57 0 41978 | 35487 0 571508 125081 0 00233 | 215.36

AMSE 1 0.1068 | 0.1160 | 0.1230 | 00448 | 0.0466 | 0.1113 | 00283 | 0.0200 | 0.0789 { 0.0118 | 0.0119 | 0.0431
0.5 S0 T 00140) [ (0.0103) | (0.0018) [ (0.0090) | (0.0089) | (0.0049) | (0.0045) | (0.0044) | (0.0060) | (0.0044) | (0.0044) | (0.0021)
OIFF 0 §.6386 | 152426 3} 47978 714858 0 508 178 22 0 09233 | 26475

AMSE | 02002 | 02273 | 0.1233 | 00877 | 0.0914 | 0.1170 | 00555 | 00567 | 0.0988 | 0.0231 | 0.0234 | 0.0709
0.7 sD [ (00274) | ©0.0202) | (0.0022) | (0.0176) | (0.0175) | (0.0039) | (0.0088) | (0.0085) | (0.0058) | (0.0086) | (0.0087) | (0.0027)
BIFF "} 60.6603 | 84.3482 0 0 477978 | 3372860 0 508 77.7913 0 00233 | 206.35

AMSE 1 03450 | 03758 | 01244 | 03451 | 0.1511 | 0.1177 | 00918 | 00938 | 0.1072 | 0.0383 | 0.0386 | 0.0889
0.9 sp T 00453) | (0.0333) | (0.0027) § (0.0290) | (0.0289) | (0.0030) | (0.0148) | (0.0141) | (0.0049) | (0.0143) | (0.0144) | (0.0028)
DIFF 178.04 | 202.08 0 232383 | 28.4042 0 0 21508 | 16.7696 0 09233 | 132.39
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mngﬂA.JJ_ mrBsudndilrmnafinieininmaoey u‘famuﬂmm:Lﬂummniqﬂuu'mnmruqnuﬂmnﬁTnuﬂ CcV() = 70%

J 1 J 1
dlanrustmr il IneAmen hunraliowasinnn z = 1.96

n 10 30 0 100
SD(Y) oLS UNI NOR oLS UNI NOR OLS UNI NOR OLS UNI NOR
s 1 o002 100027 | 00181 | 00010 | 0.0071 | 0.0039 | 0.0006 | 0.0007 | 0.0015 § 0.0003 | 0.0003 | 0.0005

0.1 8D | (0.0004) | (0.0003) | (0.0006) | (0.0002) | (0:0002) | (0.0003) | (0.0001) | (0.0001) | (0.0003) | (0.0001) | (0.0001) | (0.0001)

T DIFE 0 85601 | 666.14 0 A3061 | 27049 | O 51410 | 136.45 0 08057 | 725502 |
SE 1 00235 | 00248 | 0.1300 | 00092 | 00096 | 0.0725 | 00058 | 0.0058 | 0.0352 | 0.0024 | 0.0024 | 0.0122

03 5D 1 0.0034) | 0.0026) | (0.00317) | (0.0018) | (0.0078) | (0.0034) | (0.0008) | (0.0008) | (0.0031) } (0.0008) | (0.0008) | (0.0008)

[~ BIFF 0 8.5600 | 378.71 0 4.3061 | 687.36 0 21410 | 500.32 0 0.8957 | 408.58 |
AMSE 1 00624 | 00677 | 0.1406 | 0.0256 | 0.0267 | 0.1263 | 0.0160 | 0.0164 | 0.0857 0.0067 | 0.0067 | 0.0436

05 so | ©0.0093) (0.0072) | (0.0025) | (0.0050) | (0.0050) | (0.0053) | (0.0023) | (0.0022) | (0.0059) | (0.0022) | (0.0022) | (0.0019)
| DIFF 0 85600 | 12543 ) 33061 | 393.47 ) 71410 | 43398 0 08057 | 554.18
~AMSE 1 01223 | 0.1327 | 0.1344 | 00502 | 0.0523 | 0.1363 | 0.0314 | 00321 | 01926 | 00131 | 0.0132 | 0.0766

0.7 s | ©.0183) | 0.0140) | (©.0019) | (0.0098) | (0.0099) | (0.0051) | (0.0045) | (0.0043) | (0.0067) | (0.0044) | (0.0044) | (0.0027)
~TDIFF 0 85600 | 9.9400 0 43061 | 171.82 0 2.1410 | 258.00 0 0.8057 | 486.31
AMSE | 02021 | 02104 | 0.1300 | 00828 | 0.0865 | 0.1338 | 00520 | 00631 | 0.1220 | 00216 | 00218 | 0.0993

0.9 S 1 (0.0303) | (0.0232) | (0.0022) | (0.0162) | (0.0763) | (0.0043) | (0.0074) | (0.0071) | (0.0063) | (0.0072) | (0.0073) | (0.0030)
" BIFF | 54.4000 | 67.6167 0 0 4.3062 | 61.3111 0 2.1410 | 134.71 0 0.8057 | 360.13

OLS et slranuifiseniouga

- J 1
UNIwiifta facrsnniudileWniruanusarioubi b oy

. 4 .
NOR wawis datlrnasudife Himmuanusereunbidiays

' - ‘ - ] e
AMSE “H'".I?N ABARLTIANAREATHARIAAK DU ITIATY

-+ ‘l » ‘l 4 -
SD v dqummmummgmmm IRARUATINARIAARBUANTIADN

£ - by L) 3 H ) J J - -
DiFF MN'P!JEQ tdﬂrnuﬁnmmmdnuuﬁm\:n'mﬁuummmﬂum'mnmnmaﬂummﬂw

14°]



d J L - 1 J
AN 4.1.7  ienanseqiaileduBemdusiasiiteguunannisuan

wsainfisasiiefidusfrasdulsr@niacauiledi (CVX) Wity 70% (mmﬁmvhﬁ'u 1

J [ L4 o 2 | o
u.azdwmmmummj'mwhnu 0.7) auunAtusEnuaes SD(Y) 114!1?&0" ﬂﬂﬂﬁﬂ“ﬂﬁﬂ

)
a0

. o - . d
§wFu SD(Y) = 0.1 78 OLS WA AMSE tnefigm 289a3u1A858 UNI usz NOR
. o . : ' - v o= X
ANAAY Ynaumdontne  Iasn AMSE ssaynisiiuueltinasauilssumdaetrafina
J [ 1 4 -n. l’ @ | 4 anl -
Wasnauisdaatniifinauinlmatuuilnlsuue e wBesresilssunnnnag

unzile sD(Y) Wi 0.3 srWnaagitwdnariy 0.1

&1mF SD(Y) = 0.1 %8 OLS 1Wan DIFF '&'ﬂﬂﬁqn $RIAINNARTE UNI uaz NOR
ANANRL nauadaetng  Tanen DIFF 98438 NOR Suwliuasauiiennametinady
7 tilasandn AMSE 99438 NOR ama~:mnm’ﬁ‘éﬂu%nsm"vmwumn’wti'uﬂtﬁu%u
wazdle SDY) Wiy 03 azliinnaguiduAentiu 0.1 Tauan DIFF 48438 NOR At
utladliuiupwdiomnmdoetiafindu 1Hassnsn AMSE 28938 NOR amessinninie

' 1 “J ' [ » 1 o ] -J —I :
uﬂﬂnmfaﬂauﬂﬂ'\a’Luuuuﬂu'Luum:mmnmﬂmwmmu

vAUU YN Y) = Q. v 0.7

J [ 4 | 4 - 9' [ ] E 1 -' x J
HATUT AN nsRenfuszduan usisn DIFF 194535 NOR Huwitufiurwile

T , . N v
TumfatNuRNTN (NBIRINA1 AMSE 18938 NOR ammﬁaﬂnMQ'ﬁaumns::mmmwmm

R, - |
AT TRAINUNNYU

Q [ - ) J
§1wFy SD(Y) = 0.9 38 NOR axlvisn AMSE Hatfiga seaasanAent OLS uaz UN

L - J - 1 1 » - J
ANNAAY WaTUIAAYRENuYNAL 10 duRE OLS axlvimn AMSE ﬁﬂﬂf‘lqn FRIMNADTE

o | J [ 4 ' 1 &
UNI uas NOR anuanal WHegumA981m1Iny 30 50 uas 100

éwFu SD(Y) = 0.9 58 NOR avliiAn DIFF WanTiqe seaaau@edd OLS uay UNI
mNaAY JumAret il 10 daudE OLS Wik DIFF Yeafigm 2a3a1nAeSE UNI uas

L J [ 4 [] [ 1 -
NOR AN&AU I81uIaA28eiuYiniy 30 50 uay 100 aean DIFF 99938 OLS uaz UNI

55



[
-l

J - ] -‘ J . U ly 1
fuuaasssailerunasaetnafugy ileinst AMSE 18933 NOR smpatietndnisaud

-t -~ i J -l J
VNIZAUTETUIAATRETINIALIY

. - X <X e
A1 AMSE taanagfiunalisfintuiia SD(Y) (Rsutw (le’n SD(Y) Favnmu
J J J » 3 )
mummmummgwmmnmunmnmaauaﬂmfmmuwuﬂmumum AMSE unsmn DIFF
19998 NOR Nunwaliussaaile SD(Y) Wntu Wesann SDY) MANTudealisn AMSE

2 X  meied
19998 NOR iNNTutiesni igew

uaggUannmTaf 4.1.7 38 OLS Wnlsx@ndnandidle SD(Y) agluszdusn ynawa
ieag1 sTALUNUNANY YRIWIAdaetn WasssAuge Twasaetinavindiu 30 50 uas 100
d2whd NOR Wilszdninmiiile SO(Y) agluszduge awiniatnaviaty 10 §idumudn
Hernndantinafindus AMSE aifunliiuaaas uasils SD(Y) SiAuRuTuAN AMSE az

2 X : \ o LS X
fuwn ey Taesa DIFF 18938 NOR asfuwaiinannaflerunasaetrafindud SD(Y)

] -
a @ w O =

SLAURINAN 0.1 1583370 SD(Y) sEAUATNAT 0.1 deraliidn AMSE 184798 NOR aaganan

Re

|-dJ -l' - e 1 ]

niaBauRyNsrALTeINIAAaegTAiNTN AN DIFF 78938 NOR iRsuutasliuiueu

J > . wcd'h

< X . i
HETRIMF LI ARNTIUN SD(Y) sEALATNAN 0.3 1leeen SD(Y) stAudniisn 0.3 dauals

ol '

A AMSE 18433 NOR amaeaanndtviesiasnddiauatnehiviveslwsazmnasaetiem
i3y uarAn DIFF 18995 OLS way UNI Sunliiinmasvidesn DIFF 18938 NOR fluws
Tﬁut#u‘%uu‘jﬂwmﬁ’qamm‘iu"nruﬁ' SD(Y) 72ALLIUNANUAZIEALG waaann SD(Y)
srAULuneuaTsEALIGeRRTFAY AMSE 38998 NOR amaavianndnisauiinnsziures
qweetnefifiuty wande SDEY) {Radusn DIFF 10933 NOR asfiuurliusnas iles

oo X : - 2 X . el
/1N SD(Y) MAnTudanalan AMSE 18998 NORWNINHRENIATEN

um:ﬂmnmﬂqﬁ' 4.1.6 (CV(X) = 50%) uax 4.1.7 (CV(X) = 70%) Lﬂﬂ oinmuAn
A1 AMSE sssusiagifidaanas  (Hnseaniulsfiduirssdiulszinianaulsiuosdauls
Faremfindnangomdesuumn ms'mmfJqa‘fquﬂeﬁmzﬁtﬁlu‘{uﬁﬂﬁm'lumn‘?n{ xXx™
dnamasRadanaliidn AMSE 18498 OLS uar UNI smnd waznn WA huaind

(A + XX)" fidrannsRadenaliin AMSE 19455 NOR anaq

56



MITHA 4.1.8 nrufFufevdinlrmnufinbzininroanes defulrdsrsdusineifgunainnnsnesanindtasil CVOO = 90%

i , 7
diantusauniniou IiseAne lunsiliamnshnn z = 1.96

n 10 30 50 100
SD(Y) oLs T NOR oLs UNi NOR oLS UN! NOR OLS UNI NOR
AMSE ] 00017 | 0.0019 | 0.0174 | 0.0007 | 0.0007 | 0.0033 | 00004 | 0.0004 | 0.0013 | 0.0002 | 0.0002 | 0.0004
0.1 SD | (0.0003) | (0.0002) | (0.0004) § (0.0001) | (0.000%) | (0.0002) § (0.0001) | (0.0001) | (0.0002) | (0.0001) | (0.0001) { (0.0001)
[ DIFF 0 85214 | 897.04 0 | 44017 | 371.00 0 2.1314 | 191.24 ] 08719 { 105.71 |
AMSE | 00157 | 00171 | 0.1362 | 00063 | 0.0068 | 0.0701 | 0.0030 | 0.0040 | 00338 | 0.0016 { 0.0016 | 0.0016
0.3 SD [ (0.0027) | (0.0021) | (0.0029) | (0.0012) | (0.0012) | (0.0029) {§ (0.0005) | (0.0005) | (0.0026) | (0.0005) | (0.0005) | (0.0007)
" DIFF 0 85214 | 76527 0 44017 | 1006.34 0 2.1314 | 760.63 0 m 609.28
AMSE ]| 0.0437 | 00475 | 0.1557 | 0.0176 | 0.0184 | 0.1334 § 0.0109 | 0.0112 [ 00883 ]| 0.0045 | 0.0046 | 0.0435
0.5 SD | (0.0075) | (0.0059) | (0.0031) § (0.0034) | (0.0034) | (0.0051) | (©.0013) | (0.0013) | (0.0054) | (0.0014) | (0.0013) | (©.0017)
" DIFF 0 85214 | 256.06 0 4.4017 | 658.02 ] 2.1314 | 70894 0 08719 | 850.74 |
AMSE | 0.0857 | 0.0930 | 0.1469 | 0.0345 | 0.0360 | 0.1508 | 0.0214 | 00219 | 0.1215 | 0.0089 | 0.0090 | 0.0793
0.7 SD | (0.0147) | (0.0116) | (0.0023) | (0.0066) | (0.0067) | (0.0056) | (0.0027) | (0.0025) | (0.0068) | (0.0026) | (0.0027) | (0.0026)
. DIFF 0 85214 | 71.4131 0 44017 | 337.42 0 2.1314 | 467.89 0 08719 | 792.75 |
AMSE | 0.1417 | 0.1538 | 0.1394 | 0.0570 | 0.0595 | 0.1491 | 00354 | 0.0361 | 0.1343 | 00147 | 00148 | 0.1058
0.9 SD [ (0.0244) | (0.0192) | (0.0020) § (0.0109) { (0.0111) | (0.0051) | (0.0045) | (0.0042) | (0.0070) § (0.0044) | (0.0044) | (0.0031)
OiFF | 178820 | 103477 |0 ) 32017 | 16150 i 57394 | 37051 0 08710 | 63052 |
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L J A - 1] 4
IR 4.1.15 nBrudrudlmnndialsAninissoes uwmuﬂnar:milummnirquu'mnmruqnuwﬂnﬁ'fnuﬁ CV(X) = 70%

1 [ -l -J [
el neAmen unrifienisitd z = 1.96

n 10 30 50 100

SD(Y) OLS UNI NOR oLS UNI NOR oLS UNI NOR oLS UNI NOR |
AMSE | 0.0025 | 0.0030 | 0.0237 ] 0.0010 | 00011 | 0.0041 | 00006 | 00007 | 00016 | 00003 | 00003 1 00002

0.1 SD 1 {0.0004) | (0.0005) | (0.0008) | (0.0002) | (0.0002) | (0.0003) | (0.0001) | (0.0001) | (0.0003) | (0.0001) | (0.0001) | (0.0001)

" DIFF 0 21.8636 | 850.33 0 6.8341 | 30433 0 18000 | 14324 0 0.0475 | 72.7523 |
AMSE | 00225 | 00274 | 0.1411 § 00092 | 00098 | 00743 | 0.0058 | 00050 | 00354 [ 0.0024 | 00024 1 00123

0.3 SD | (0.0034) | (0.0044) | (0.0054) | (0.0018) | (0.0017) | (C.0034) | (0.0008) | (0.0008) | (0.0030) | (0.0008) | (0.0008) | (0.0007)

T DIFF 0 218636 | 528.36 | 0.0000 | 6.8341 | 706.14 0 19000 | 512.32 0 0.0475 | 409.66 |
AMSE | 0.0624 | 00760 | 0.1509 | 0.0256 | 0.0273 | 0.1289 §| 0.0160 | 0.0163 | 0.0858 | 0.0067 | 0.0087 | 0.0437
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	บทที่ 4 ผลการวิจัย
	4.1 การเปรียบเทียบตัวประมาณสัมประสิทธิ์การถดถอย โดยตัวประมาณเบส์ที่ใช้การแจกแจงก่อนที่ให้ข้อมูลจะศึกษาในกรณีเฉพาะ
	4.2 การหาตัวประมาณเบส์ที่ใช้การแจกแจงก่อนที่ให้ข้อมูลที่ไม่ดีที่สุด แต่ดีกว่าตัวประมาณกำลังสองน้อยสุดและตัวประมาณเบส์ที่ใช้การแจกแจงก่อนที่ไม่ให้ข้อมูล




