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ABSTRACT

The purpose of this study is to construct a ridge estimator in logistic regression using one-step
bootstrapping for coping with multicollinearity. The one-step bootstrap ridge estimator, the maximum
likelihood estimator method, the ridge estimator method and the one-step bootstrap maximum
likelihood estimator method are compared by the Mean Square Error (MSE). Four
independent variables with the levels of correlation coefficient are 2 levels; The correlation
coefficient levels between the pairs of four independent variables are moderate levels of 0.40, 0.50 and
0.60 and high levels of 0.75, 0.85 and 0.90 with sample size of 60, 120, 240 and 400, respectively. The

R program version 3.1.0 is used in both cases of simulation and generation data.

The results are shown that in the case of moderate correlation level, the logistic regression
coefficients of the one-step bootstrap ridge estimator have smaller MSE than others only when sample
sizes are less than 240, unless sample size of 60 . The ridge estimator method with C, has the least
MSE. For large sample size, there is no difference among efficiency of all methods. The case of high
correlation level, the logistic regression coefficients of the one-step bootstrap ridge estimator gives
quite small MSE, except when sample size is less than or equal to 240 that the ridge estimator with

C, has the least MSE.



