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CHOOCHAI KUHARUTTANACHAIL : REGRESSION ANALYSIS IN THE CASE OF
AUTOCORRELATION AND HETEROSCEDASTICITY IN THE ERROR TERM. THESIS
ADVISOR : ASSO. PROF. SUCHADA KIRANANDANA, Fh.D. 153 FP.

The objective of this study is to investigate the efficiency of the
estimators of parameters B . B, using 5 statistical methods namely 1) Least
Squares Method 2) Generalfzed ‘E',east Sguares method in the case of
heteroscedasticity 3) Generalized Least Sguares method in the case of
autocorrelation 4) Generalized Least Squares method in the case of
autocorrelation and heteroscedasticity 5) Generalized lLeast Squares method
in the case of autocorrelation and heteroscedasticity on the transformed data.

The data for this experiment,were cobtained through simulation using
Monte Carlo technique. xor (te were subject to autocorrelation and
heteroscedasticity where : "” 8 of thgfexror terms was assumed to be
proportional to the squared mean of thé bendent variable, the dependent
variable and at random. " 'atiun were considered, i.e.
0.3, 0.5, 0.7, 0.9, with 0, 45, and 60 at the level of
sinificance 5% and 1% mt autocorrelation and
heteroscedasticity.

Computer programs A= to calen: ate the variance in order
to study theefficiengt bl festim results obtained indicated
that no specific method pfoyed to b uper o other methods for all

a8ticity was found to be very
af ilized lLeast Squares method in
lasticity and Generalized Least
ion and heteroscedasticity on the
or correlation of 0.5, 0.7

in the case of autocorre
efficient for correlatio

Squares method in the case i -
transformed data found to be ve
and 0.9.

2. L
squared mean of the
the case of autocorre
correlation.

:EnSnandnsang oo
Least Squares d heteroscedasticity

and Generalizedleast Squares me nﬂ :.n the case of autocorrelation and
heteroscedasticity on the tran tafwere found tdlbe very efficient
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