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Bazi Yanh Tahmin Edicilerinin Karsilastirilmasi: Bir Monte Carlo Calismasi

Comparison of Some Biased Estimators: A Monte Carlo Study

Fela OZBEY!

OzZET

Dogrusal regresyon modellerinin tahmininde en kugtik kareler (EKK) tahmin edicisi yaygin olarak kullaniimaktadir.
Ancak, aciklayici degiskenlerin birbirleriyle iliskili oldugu durumlarda EKK tahmin edicisi istikrarsizlasir. Bu nedenle,
¢oklu ig iligkinin varligi durumunda EKK tahmin edicisine alternatif olarak yanli tahmin ediciler 6nerilmektedir. Bir-
¢ok alanda, gelecek zamana ait verileri kestirmek/6ngormek buytk 6nem tasir glinkii 6ngort, gelecekteki potansiyel
olaylar ve onlarin sonuglari hakkinda belli bilgiler ortaya koymaktadir. Bu da politika belirleyicinin (veya yodneticinin)
onemli kararlari daha glivenli bir sekilde almasini saglamaktadir. Yanit degiskenin bilinmeyen degerlerinin kestirimi
ile ilgilendigimizde, regresyon modelinin uygun bir kestirim denklemi tretebilmesi dncelikli gereksinimdir. Bu ne-
denle, bu ¢alismada, g¢oklu ig iliskinin mevcut oldugu durumlarda bazi yanli tahmin edicilerin kestirim/6ngoéri per-
formanslarini iyilestirecek yontemler kullaniimis ve bu yontemlere gore olusturulmus kestirim denklemleri, hem
gergek veriler kullanilarak hem de similasyonlarla kendi aralarinda karsilastirilmistir.
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ABSTRACT

The Ordinary Least Squares (OLS) estimator is the widely used technique for estimating linear regression models.
However, the OLS estimator can be highly variable in certain directions, especially when the explanatory variables
are collinear. Therefore, in the presence of multicollinearity, biased estimation techniques are often suggested as
alternatives to the OLS. In many areas, the prediction/forecasting of the future values is very important because,
forecasting provides information about the potential future events and their consequences. Thus, it increases the
confidence of the policy maker (or the manager) to make important decisions. When a multiple linear regression
model is used in predicting/forecasting unknown values of the response variable, its ability to produce an adequate
prediction equation is of prime importance. In this study, some techniques are suggested to improve the predic-
tion/forecasting performances of alternative biased estimators. Prediction equations based on these techniques are
compared on real data and simulations.
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