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#1#4382257926 : MAJOR STATISTICS

KEY WORD : AIC/ BIC / MODEL SELECTION / NONNESTED REGRESSION MODEL
BUNJIRA MAKOND : A COMPARISON ON THE MODEL SELECTION CRITERIA FOR
NONNESTED REGRESSION MODELS. THESIS ADVISOR : ASSOC. PROF. SUPOL
DURONGWATANA , Ph.D. 91 pp. ISBN 974-17-1734-2.

The objective of this study is to compare the accuracy of model selection criteria for non-

nested linear regression model. The general linear regression model is shown as follow :

where Y is an (nx1) vector of dé enc T is an (nxp) matrix of independent
variables, B is a (p x1) vector of the regressi is an (n x 1) vector of errors, where

£~N(0,6°I); o’ is an (n

is a sample sizes and p is the
number of unknown param: gtion criteria for this research are
AIC = nlog(s®) +2p and

Bayesian Information Criterio ‘isd i 2qu BIC = nlog(&?)+log(n)p .

Akaike's Information Criteri

where &2 = == | SSE'ls e e, hich has minimum (AIC)BIC is the

preferred model. For each sele IC) C te model if the model has minimum
2000 package using Monte Carlo
technique. The numbers of inde nd 4. The errors are normal distribution
with mean 0 and standard deviations _gf;el'w The sample sizes are 25, 50 , 75 and
100. The levels of correlatia dependent variables are C Ok5 .nd 0.99. Given proportion of
miss selection values ares4% , 5 0. Sig 20.01 and 0.05. Proportion of miss
selection values and resullgl testing € ¢ used to cor@are the accuracy of two model
selection criteria. The results of this study can be summarized as follow :

1. When ﬁ e of idcldprdantiérabied ' 2 Aiciaid ETE give proporton of miss

selection values aréld for every levels of c%;relatlon among independent vanables sample size and

= RTIRSDBNIAI AN 20 e

selection values less than BIC for all cases of this research. AIC and BIC give proportion of miss
selection values increase when the number of independent variables increase and decrease when

sample sizes increase.

Department Statistics Student’s signature
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