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" AMPORN CHATBUSAYAMAS : REGRESSION ANALYSIS WITH CENSORED DATA.
THESIS ADVISOR : SUPOL DURONGWATANA, Ph.D. 118 PP.

The Objective of this study is to compare the efficiency of parameter
estimation in the regression analysis when some observations of dependent
variable are censored. The censoring are random and interrupt the dependent
variable. This interrupting is called censoring variable. Three methods
were compared. They were Least Squares method, Miller method, Buckley and
James method. Data used in the study were generated by computer simulation.
Four types of distribution for censored data were gensrated. They were uniform
distribution, gamma distribution, normal distribution and linear function of
error in the regression model. The different somple size used in the study
were . 10, 20, 50, 60, 100 and 150 e average percentages of censored
given in each sample size were ’ J”' 20%; 25%, 30%, 50%, 60%, 70% and

80% . ‘ ;
e s, the mean square error of
- @ison can be concluded as
. e

stimating parameters than
is gamma distribution in

- squares method is better
in the study. However, the

Comparing the effi
egtimators has been used.
follow:

: Least squares me
Buckley and James method e
some parcentage of cens
than Miller method in every exper
estimator from Miller's e i

. When average perce réd 'data are low, ie., 5 to 15 percent,
Buckley and James method oV g6 r. This estimator is
unbiased. However its mea [ ‘erroriis -h than that of ' Least squares
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