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TAWEESAK SIRIPORNPIBUL : SENSITIVITY ANALYSIS OF PARAMETER OF
SYMMETRIC LOSS FUNCTIONS UNDER LINEAR REGRESSION EQUATION.
THESIS ADVISOR : ASST. PROF. CAPT. MANOP VARAPHAKDI, 192 PP.

In this study, the analysis of the sensitivity of the parameter of the
symmetric loss functions under the linear regression equation, two main methods
were adopted. First the Monte Carlo technique was used in order to generate

the random numbers for the values o

he independent, dependent and random error

variables. Then to obtain the_opEima ion of the independent variable in
the period of time T + 1, the Bumerical #aflod was implemented under some
restricted conditions : Lai abget ﬁ 5.0, 9.0 and 11.0 and 8 values

of the smetriﬂ loss £ 1-5. 210, 215. 310’, 3.5 and

4.0 by the varied samp §0 subject to the ievels of
significance of 0.01 an \. udies on each case, the

optimal values of the me ependent variable were

obtained. Consequent of means were done in

order to conclude for t eter of the symmetric loss
functions.

According to thé tg efice of the means, the results
are as follow : ‘

1. The approximate_} parameter was dramatically narrow.

the sensitivity of the

2. Under r':_-
parameter was varied by | ple size. X

3. For smali&mp viﬂ of the parameter at which
the target value was grea.;.er than or equal to the mean of the dependent

variable was hig uﬂtﬂa ﬂﬁm lﬁﬁjrmr of which the target
value was less tl ﬁ

4. For large sample sizef, the sensimivity of the parameter appeared
o ve s WANEAI N NVINETAE

Thé} conclusion of this study exists only for the special case which
was founded in this study. For other cases, the conclusion may be different
according to the different restricted conditions. Therefore, the implementation
of this study is quite limited, but, at least, it could be a guideline for

further studies.
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