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The objective of this thesis is to study the comparison on binary
regression discrimination and discriminant analysis in classifying two groups
having a skewed independent variable distribution. The data consist of.various
types of proportion of value L1 and 0 of dichotomous dependent variables. Types
of proportion are 0.50:0.50, 0.55:0.45, 0.60:0.40, 0.65:0.35, 0.70:0.30, 0.75:
0.25, 0.80:0.20, 0.85:0.15, 0.90:0.10 and 0.95:0.05 each of which is the
sample size of 10, 30 and 60. This study is used the number of independent’,
variables of 1 and 2 for all sample size. The distributionslof independent
variables of skewed distribution are Weibull, Lognormal and Gamma distribution.
Moreover, normal distribution is specially studied. AIll distributions are
compared with the similarity of means and variances, by using the average of
correctly classified percent. Data is obtained through simulation using Monte
Carlo techniques, repeated 500 times for each case.

_The results of this study are found that oproportion of dichptomous
dependent variables, prior probability and independent variables distribution
effect the difference of classifications in two cases. First,if the proportion
is equal to 0.50 the results of both analyses are analogous. Second, if the
proportion is greater than 0.50 the discriminant analysis contributes better,
results than the binary regression. Moreover, the discriminant analysis,
evaluated in terms of unequal prior probabilities contributes the bhest results,
which is suggested to be used whenever possible. However,the binary regression
with predicted value transformations by normal curve gives the best result.in
the regression analysis, In case of the proportion of dependent variahles con-
verge to I,the normal distribution contributes more consistency and efficiency
than the skewed distribution. Nevertheless, it has been discovered that among
the varieties of skewed distribution; Weibull, Lognormal and Gamma distribution,
they give similar results but decreased efficiency.
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