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KEY WORD : LINEAR REGRESSION / BAYES METHOD / MAXIMUM LIKELIHOOD METHOD
ROOGRUTHAI THAISOM : PARAMETERS ESTIMATION IN SIMPLE LINEAR REGRESSION
MODEL BY BAYESIAN METHOD AND MAXIMUM LIKELIHOOD METHOD.
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The objective of this research is to compare the efficiency of regression — coefficient estimation in simple

linear regression model under the normal and lognormal distributions of the dependent variable. The estimation methods

Random errors ( £; ) are independen 1 isdributee malwith mean zero and standard deviation 1.0, 3.0,
5.0, 7.0, and 9.0. The joint prior

L 0.5) (1.0} (2.0) and varian ‘ the acco rding to the cofficient of variation that
= A0 \2:0) \3.0 ’ - .

ite .normal distribution with mean vectors

are low level, medium level and and the level of correlation among

8 -
parameters (p)are -0.3,-0.1, 0°5, 0. y pmp s { 0, 20, 30, 50, 70, and 90. The AMSE of the
estimates are computed through pulation is repeated 500 times in each

situation.

1. For the correlation ame A_‘M“_.._A_.u_._. re —0.3< p<()3:: £ SD(g;) < 2.1 forall n,and

,1.
21<SD(¢g,)< 82, nX 2 D(g,.)< 8.2, 0<n <45, and

SD(g,) 282 forall n, BAY% the most cffic
2. For the correlation lemoug parameter g anU are —0.7<p<-03 or 03<p<0.7 at

0< SD(g,) <33 m H ﬁgpﬂ Efm wmﬂﬁmy But for SD(g,) >33,

0<n <26, BAYES
For the correlation among parameter g an‘ are p > (.7480 < SDi £.)<8.5 Hofall n,an

AT e H A o

efficiency.
4. The value of AMSE increases while the value of SD(£,. )5 O'IZ . 0'22 or O increases. But the value of AMSE

decreases while the sample size 7 increases.

Department  Statistics Student s signature... .}'.3

Field of study Statistics Advisor ‘s signature. gy
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