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Abstract

The goal beyond this Research is to review methods that used to estimate
Logistic distribution parameters. An exact estimators method which is the
Moment method, compared with other approximate estimators obtained
essentially from White approach such as: OLS, Ridge, and Adjusted Ridge as a
suggested one to be applied with this distribution. The Results of all those
methods are based on Simulation experiment, with different models and variety
of sample sizes. The comparison had been made with respect to two criteria:
Mean Square Error (MSE) and Mean Absolute Percentage Error (MAPE).
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. Method

Model | Sample size G S5 S [ Ridg. | ARidg.
15 1.0059 | 1.0031 | 0.9684 | 0.9836

| 30 1.0056 | 1.0004 | 0.9834 | 0.9912
100 1.0010 | 0.9992 | 0.9967 | 1.0017

15 1.0118 | 0.9383 | 0.9717 | 1.0063

I 30 1.0113 | 0.9663 | 0.9839 | 1.0008
100 1.0012 | 0.9933 | 0.9985 | 1.0035

15 1.0177 | 0.8815 | 0.9749 | 1.0094

1l 30 1.016 | 0.9300 | 0.9843 | 1.0012
100 1.0031 | 0.9829 | 1.0002 | 1.0053

15 1.0236 | 0.8264 | 0.9781 | 1.0126

IV 30 1.0226 | 0.8882 | 0.9848 | 1.0017
100 1.0041 | 0.9684 | 1.0020 | 1.0070
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B adsal) dadea ol il MSE Usill) cilay pa Jan gia (2) Jta
: Method
Model | Sample size MOM | OLS Ridg. ARidg, Best
15 0.05901 | 0.02014 | 0.025017 | 0.02413 | OLS
I 30 0.02784 | 0.00977 | 0.01070 | 0.0104 | OLS
100 0.0085 | 0.0026 | 0.0027 0.0026 | OLS
15 0.2360 | 0.09312 | 0.08056 | 0.08019 | ARidg.
I 30 0.1113 ]0.04235 | 0.03908 | 0.03894 | ARidg.
100 0.0342 |0.01083 | 0.01065 | 0.01061 | ARidg.
15 0.5311 ]0.1939 |0.1812 0.1733 | ARidg.
i 30 0.2506 | 0.0950 | 0.0879 0.0861 | ARidg.
100 0.0771 ]0.0245 | 0.0237 0.0239 | ARidg.
15 0.9443 ]0.3222 |0.3114 0.3040 | ARidg.
v 30 0.4455 | 0.1563 | 0.1648 0.1521 | ARidg.
100 0.1371 ]0.0426 | 0.0422 0.0438 | Ridg.
B sl dadaa il il MAPE  (3llaal) (aedl) Uadd) o gia (3) Jga
. Method
Model | Sample size MOM | OLS | Ridg. | ARidg. Best
15 0.1380 | 0.1197 | 0.1232 | 0.1116 | ARidg.
I 30 0.1099 | 0.0773 | 0.0812 | 0.0800 | OLS
100 0.0501 | 0.0415 | 0.0416 | 0.0412 | ARidg.
15 0.2444 | 0.2379 | 0.2219 | 0.2232 | Ridg.
1 30 0.1852 | 0.1546 | 0.1546 | 0.1615 | OLS
100 0.0811 | 0.0832 | 0.0823 | 0.0824 | MOM
15 0.3611 | 0.3494 | 0.3270 | 0.3349 | Ridg.
i 30 0.2700 | 0.2437 | 0.2298 | 0.2320 | Ridg.
100 0.1389 | 0.1253 | 0.1232 | 0.1237 | Ridg.
15 0.4923 | 0.4500 | 0.4465 | 0.4334 | ARidg.
Y} 30 0.3333 | 0.3054 | 0.3241 | 0.3093 | OLS
100 0.1742 | 0.1679 | 0.1649 | 0.1642 | ARidg.

ranly Jo¥) sl gl gkl Al e OLS 48k (3 ode (2) Jaad) gl (e Jaadly
Liall aaa Ula 3o Lagd o AY) EBAN Zilal) B JadY) & ARidg. 48k cils Lad cliall agaa
s oMo (3) Jdysadl @ili Ll Ridg. diih A il zigall) B Juad) cils 3 (n=100) st
CilS Lad hasd (N=30) 4 analy gilalll grea il @kl B4 o OLS 48k ggi
il agaa araad g BN 3 galll J2dY A Ridg. 4k
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. Method

Model | Sample size - -
MOM | OLS Ridg. | ARidg.
15 0.4737 | 0.5427 | 0.5653 | 0.5111
I 30 0.4887 | 0.5177 | 0.5282 | 0.5052
100 0.4964 | 0.5050 | 0.5081 | 0.5018
15 0.9475 | 1.0818 | 1.0494 | 1.0223
1i 30 1.0104 | 0.9775 | 1.0219 | 1.0351
100 0.9928 | 1.0100 | 1.0067 | 1.0036
15 1.4212 | 1.6155 | 1.5514 | 1.5334
11 30 1.4662 | 1.5516 | 1.5233 | 1.5156
100 1.4893 | 1.5150 | 1.5075 | 1.5054
15 1.8950 | 2.1443 | 2.0580 | 2.0446
v 30 1.9550 | 2.0668 | 2.0266 | 2.0208
100 1.9857 | 2.0072 | 2.0199 | 2.0080

6 bl dalea &f il MSE Uadd) cilay o Jau gia (5) Js2a

. Method
Model | Sample size - - Best
MOM | OLS Ridg. ARidg.
15 0.0133 | 0.0160 | 0.0159 | 0.0086 | ARidg.
I 30 0.0062 | 0.0045 | 0.0047 | 0.0034 | ARidg.
100 0.0020 | 0.0008 | 0.0008 | 0.0007 | ARidg.
15 0.0535 | 0.0601 | 0.0385 | 0.0344 | ARidg.
1 30 0.0248 | 0.0141 | 0.0146 | 0.0138 | ARidg.
100 0.0030 | 0.0033 | 0.0032 | 0.0031 | MOM
15 0.1204 | 0.1257 | 0.07743 | 0.0806 | Ridg.
i 30 0.0558 | 0.0400 | 0.0310 | 0.0318 | Ridg.
100 0.0180 | 0.0075 | 0.0070 | 0.0071 | Ridg.
15 0.21409 | 0.2097 | 0.1401 | 0.1376 | ARidg.
v 30 0.09923 | 0.0698 | 0.0559 | 0.0552 | ARidg.
100 0.03212 | 0.0126 | 0.0134 | 0.0130 OoLS
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) Method

Model | Sample size MOM | OLS | Ridg. | ARidg. Best
15 0.1898 | 0.1673 | 0.1747 | 0.1354 | ARidg.

I 30 0.1023 | 0.0958 | 0.0986 | 0.0871 | ARidg.
100 0.4800 | 0.0464 | 0.0470 | 0.0451 | ARidg.

15 0.1505 | 0.1644 | 0.1403 | 0.1354 | ARidg.

1 30 0.0997 | 0.0956 | 0.0885 | 0.0871 | ARidg.
100 0.4498 | 0.0464 | 0.0454 | 0.0451 | MOM

15 0.1411 | 0.1606 | 0.1354 | 0.1368 | Ridg.

i 30 0.1064 | 0.0953 | 0.0871 | 0.0876 | Ridg.
100 0.4676 | 0.0463 | 0.0451 | 0.0452 | Ridg.

15 0.1613 | 0.1570 | 0.1359 | 0.1354 | ARidg.

v 30 0.0987 | 0.0948 | 0.0874 | 0.0871 | ARidg.
100 0.0513 | 0.0450 | 0.0451 | 0.0463 | OLS
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