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Abstract

Regression analysis is widely used in statistical analysis.
This method has an essential assumption that the regressor variables
must. be independent. However it is always found that regressor
variables are highly correlated which effect the regression
coefficient estimated by least-square method. Generalized ridge
method is therefore used to solve this problen. There are in fact
several generalized ridge estimators. This study will concentrate

on the distribution of generalized ridge estimator GR3, its mean,

variance and some applications.



