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Abstract

SHWSFE Alolo] =2 AAAA de T4 dolge ASole thEFFAA (multicollinearity) 2]
FA2 9EQ AR i AP 53] 23 (multiple linear regression : MLR)S Z&£3lH 3
A AAF7E £dgste] FA3AY ] o 5 (prediction accuracy)ol B FAH| 3

H 3o BHE tFEF A4 MLRY A% (ordinary least square : OLS)ol| 913 3
S| AAFY FAEES MAs7] 93 AYGIARYA 53] Aridge regression : RR), F4E3I A
(principal component regression : PCR)S %83} 1 Stein Estimation $9 d& +%3 o] @ EA
§ #otstd MEE Heuristic FH3AASFE Attt Atk olzigd FX & Sl AlEd o] d(si-
mulation) §X]48-& %3 OLS, RR, PCR 18] 1 Steindl| 93} FHE 3AA T} M Z& Heuristic
FR3AAF A v JAE S 2 BHEN 4T FAIAAFS BI} A (measure) =
T FA33AAFY HFAFLIHMSE)E AHS-@).

OLSE AYstiE 25 dZ9] #A2)3)FA(biased regression) o2 ozre] Heg OLS FA 3
AA ol Hlaf &4 e AL HYFAAATY MSEZl OLS #7433 AAI+S MSE
Bot © Fopos A& Yudn. § OLS F43}AAsol] 43t shrinkage EH4E F282X B3
B3AAT EAEE Bg4E & Ao a2y o] g shrinkage E#E ©
= AR Folof 3teXE Ay AT wEAAlterative) A4dTA o] st

2 =AM ALEE Heuristic FA S thF3ddol EAE o OLS F43|AAA 23] At
g F de 9BAT & OLS FAZAAT FaA M2 JAATE FH3E Aol olw F%

9 HAASe) MSES FABE 44 o FAMA SEd, ot ¢9 4 BIHH 2y} 91
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