ROBUST LIU ESTIMATOR MENGGUNAKAN ESTIMATOR LEAST MEDIAN SQUARE (LMS) DENGAN
PENGARUH
MULTIKOLINEARITAS DAN PENCILAN
AFIFAH ARNINGTYAS, Prof. Dr. Sri Haryatmi, M.Sc.
UNIVERSITAS

GADJAH MADA Universitas Gadjah Mada, 2019 | Diunduh dari http://etd.repository.ugm.ac.id/

DAFTAR PUSTAKA

Adegoke, A.S., Adewuyi, E., Ayinde, K., dan Lukman, A.F., 2016, A
Comparative Study of Some Robust Ridge and Liu Estimators, Science
World Journal, 11, 4, 16-20.

Anthony, Martin, dan Harvey, Michele, Linear Algebra: Concepts and Methods,
Cambridge University Press, New York.

Anton, H., 2000, Dasar-dasar Aljabar Linear Jilid 2, Interaksara, Batam.

Ayindie, K., Lukman, A. F., dan Arowolo, O., 2015, Robust Regression
Diagnostocs of Influential Observation in Linear Regresiion Model,
Open Journal of Statistics, 5, 273-283.

Badan Pusat Statistik Jawa Timur, 2010, Indikator Makro Ekonomi Jawa Timur
2010, Badan Pusat Statistik Jawa Timur, Surabaya.

Bain, L., dan Engelhardt, M., 1992, Introduction to Probability and Mathematical
Statistics, Second Edition, Duxbury Press, California.

Draper, N.R. dan Smith, H., 1998, Applied Regression Analysis, 3rd Editon, John
Wiley dan Sons, Inc., New York.

Duha, S., 2019, Estimasi LTS dan Estimasi LMS pada Regresi Robust Linear,
Skripsi, Departemen Matematika FMIPA UGM, Yogyakarta.

Guijarati, D. N., 2004, Basic Econometric 4th Edition, Mc Graw-Hill, New York.

Kolman, B. Dan Hill, D.R., 2008, Elementary Linear Algebra, 9th Edition, Person
Education, Inc., New Jersey.

Kuotsoyiannis, A, 1978, Theory of Econometrics, 2nd Edition, Harper & Row
Publiser, Inc, USA.

Kutner, M.H., Nachtsheim, C.J., Neter, J., dan Li, W., 2005, Applied Linear
Statistical Model, 5th Edition, McGraw-Hill, New York.

Liu, K., 1993, A New Class of Biased Estimate in Linear Regression,
Communications in Statistics-Theory and Method, 22, 393-402.

Lukman, A.F., Ayinde, K., Adegoke, A.S., dan Tosin D., 2017, Some Robust Liu
Estimator, Zimbabwe Journal of Science & Teknology, 12, 8-14.

61



ROBUST LIU ESTIMATOR MENGGUNAKAN ESTIMATOR LEAST MEDIAN SQUARE (LMS) DENGAN
PENGARUH

MULTIKOLINEARITAS DAN PENCILAN

AFIFAH ARNINGTYAS, Prof. Dr. Sri Haryatmi, M.Sc.

Universitas Gadjah Mada, 2019 | Diunduh dari http://etd.repository.ugm.ac.id/

UNIVERSITAS
GADJAH MADA

Montgomery, D. C. dan Peack, E. A., 1982, Introduction to Linear Regression
Analysis, John Wileys and Sons, Inc., New York.

Montgomery, D. C., Peack, E. A., dan Vining , G. G., 2012, Introduction to
Linear Regression Analysis, 5th Edition, John Wileys and Sons, Inc.,
New York.

Pitrianingsih, Y., 2013, Taksiran Liu Sebagai Penaksir Parameter Model Regresi
Linear Berganda pada Kasus Multikolinearitas, Skripsi, Departemen
Matematika FMIPA Ul, Depok.

Razi, F. A., 2009, Robust Liu Estimator Menggunakan Estimator MM dan
Estimator Least Trimmed Square (LTS) dengan Pengaruh
Multikolinearitas dan Pencilan, Skripsi, Departemen Matematika FMIPA
UGM, Yogyakarta.

Rousseeuw, P.J., 1984, Least Median of Squares Regression, Journal of the
American Statistical Association, 79, 388,871-880.

Rousseeuw, P.J. dan Leroy, A.M., 1987, Robust Regression and Outlier
Detection, John Wiley and Sons, Inc., New York.

Schott, J.r. 1997. Matrix Analysis for Statistics, John Wiley and Sons, Inc., New
York.

Winarno, D., 2010, Analisis Kematian Bayi Di Jawa Timur Dengan Pendekatan
Model Regresi Spasial, Thesis, Departemen Statistika FMKSD ITS,
Surabaya.

Yohai, V. J., 1987, High Breakdown Point and High Efficiency Robust Estimates
for Regression, The Annals of Statistics, 15,20,642-656



	DAFTAR PUSTAKA

