11
(Multiple Regression)
(dependent variable)
(independent variable) “
(polynomial ~ regression analysis) ”
&
(Fluctuation)
(Degree of Freedom
of Residual) MSR (Mean Square Regression)
y, = H2F 02+ L APxE+EL | 1=1253,..,
i /
R i p
Pi y;7=12
. i
p

(multicolinearity)
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(interaction) 4
(ordinary least squares method (OLS))
(backward elimination method (BE))
(stepwise regression method ()
(well - formulated method (WF))

2546

(PARAMETERS-ESTIMATION OF POLYNOMIAL REGRESSION
MODELS WITH ERRORS IN INDEPENDENT VARIABLES)

3
(adjusted least squares method (ALSM)) (weighted
least squares method (WLS))

12
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1) (ordinary least squares estimator
(L))
2) , (ridge ordinary least squares estimator (ROLS))
3) (ridge least ahsolute value
estimator (RLAV))
(ridge least

absolute value estimator (RLAV))
(ordinary least squares estimator (OLS)) (Ridge Ordinary Least
Squares Estimator (ROLS)) (
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X2
6.
£1

y1=PO+?* +fizx; +.. +fjL+£1 , 7=1,2,3 5..,,

.
7 P
J.]-1
!
2,3,4,5 6
(rank) X P+1;(0+D< )
=0 E{ss') = (J2n



3. fi = (fio ,fil,..../7p ){tiyl

fi=(1,1,, 1){ P
( )

4, {) 15,30,60,120 240

5. x1
N(ju,a2) U, <12 V=5  (Xe=4
N{0,C72) CR=4,6,8 10

1, 0)

(X) {) (¥)
NI X fi,cr2l, )
8.
1,000
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1 (dependent variable (y))

2. (independent variables (x))

3. (MSE)

4, (Polynomial Regression Analysis)
16
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5
2.
(Simulation by Monte Carlo Method)
3.
1) (OLS)
2) (ROLS)
3) (RLAV)
4,
5.
1.7
(average root mean sguares error
(AVEE)
(ratio of different average root mean squares error
Oiff )
= 1 "
JRHRVHEL
AVEE = l,OOU"
DI =AVEERE AvVEE
AVEE.
1 l J
o i
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AMSE

(muiticolirearity)
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