MNINTITIMINITZRUNIINIT=UATATE TN 27 aUUN 4 9.0.-5.9. 2560
The Journal of KMUTNB., Vol. 27, No. 4, Oct.—Dec. 2017

‘ UNANNIY ‘

a a 1 v ¥ A a A
ﬂ’ﬁl,‘w&llliza‘nﬁﬂ'lWﬂ']‘Sﬂ‘Jz&Hmﬂﬁ?laﬂaiﬁiyﬁﬁElﬂ’)%li‘i)&lﬁ')@l‘ﬁx‘i

o 6 2k
RRBIRN ?GHﬁi:Lﬁij
mimatfdszgnd auingmenaad swiinedsnsagauanomil

* dfwustszanuau Insdwed 08-1790-3737 Biaia: jumlong.v@ubruacth  DOI: 10.14416/j.kmutnb.2017.10.004
%’mﬁa 27 @!E‘ﬂﬂ?J 2559 @E]LI%/‘LILﬁE] 4 UNNAY 2560 LNULLWiBa%VLRﬁ 30 @Jﬂ"]ﬂw 2560
© 2017 King Mongkut’s University of Technology North Bangkok. All Rights Reserved.

UNAA

mewf:ﬁagmgmmzlLﬁaLauaLLmvmsLumiLﬁ'uﬂizﬁw%mwsl,umsﬂszmmﬁﬁayagm‘,mﬂI@ﬂlﬁ%ua’im%ﬁ
lasnmsiisuamitzannshdayagumsdiiuaieddiuasiinaingSinatu laovhmmenaiSoudioy
Ussansamwaznismalssinaddayagawise peneAnnLIINEI aGatu uwazazniIsmstzinaendays
guwsdinaunInanasiuIINEInGSinatu lasTouandr MSE wui S3uadadeliuddszaninm
ﬁn’hmsﬂi:mm@hﬁagag@mﬂ@T’sﬂ@hm?iﬂ WAIAWRINTITNIFTUAUILENTAINENTT FDMIU 30 e
TaNAFUMLIILFNNINANDY

ardan: Teysgymie, WNFING

MIgNBILNANN: 1889 1¥IIET], “ﬂ’mﬂuﬂsz%w‘ﬁmwmsﬂizmmmiayagrywmﬁ’sU‘%ﬁuﬁ%%d,” I§I1TIVINT

WIZDDNLNAINTEHATIHRE, TN 27, 2UUN 4, B 821-827, 9.0.—5.9. 2560

821


http://dx.doi.org/10.14416/j.kmutnb.2017.10.004

J. Vongprasert, “Increase Efficiency of Missing Data Imputation by Regime Switching.”

‘ Research Article ‘

Increase Efficiency of Missing Data Imputation by Regime Switching

Jumlong Vongprasert™
Department of Applied Statistics, Faculty of Science, Ubon Ratchathani Rajabhat University, Ubon Ratchathani, Thailand

* Corresponding Author, Tel. 08—1790—3737, E—mail: jumlong.v@ubru.ac.th DOI: 10.14416/j.kmutnb.2017.10.004
Received 27 October 2016; Accepted 4 January 2017; Published online: 30 October 2017
© 2017 King Mongkut’s University of Technology North Bangkok. All Rights Reserved.

Abstract

The aim of this paper is to propose regime switching approach to missing data imputation for increasing
efficiency by regime switching mean and regime switching regression. By using simulation data, the comparisons
were made between mean imputation with regime switching mean and between regression imputation with
regime switching regression. Under MSE regime switching mean outperformed the mean imputation and regime

switching regression outperformed the regression imputation method.
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