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Abstract

This paper discusses estimation of linear regression models in the presence of multicollinearity
and the responses are missing at random. Based on the complete-case method and single imputa-
tion technique, two ridge estimators for the unknown regression coefficients are proposed. Asymp-
totically properties of the proposed estimators are given. Finally, some simulations are conducted
to illustrate the proposed methods.
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Table 1. EMSEs of the estimators
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r / N U N U N U
Cc 0.0329 0.0334 0.0169 0.0185 0.0110 0.0109
09 C-R 0.0324 0.0334 0.0168 0.0186 0.0109 0.0109
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Continued
I 0.0331 0.0350 0.0163 0.0166 0.0111 0.0101
o3 I-R 0.0328 0.0345 0.0163 0.0166 0.0110 0.0101
C 0.3042 0.3162 0.1429 0.1482 0.0928 0.0893
C-R 0.2529 0.2635 0.1476 0.1492 0.0994 0.0982
0.99 | 0.3022 0.2946 0.1434 0.1498 0.0886 0.1015
I-R 0.2596 0.2632 0.1433 0.1495 0.0949 0.1071
3.0830 3.0819 1.4055 1.4409 0.9294 0.9186
C-R 1.4105 1.4410 0.7370 0.8122 0.5701 0.5618
0.9% | 2.7488 3.0282 1.3016 1.3347 1.0163 0.9194
I-R 1.3923 1.5274 0.7607 0.7701 0.6579 0.5810
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