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Abstract

The problem of multilinearity that occurs as a result of the high correlation and linear
correlation between two or more explanatory variables included in its construction is one
of the most important model building problems, which negatively affects the process of
estimating the regression model parameters. This study aims to review the shrinking
estimators that are used to address the problem of multicollinearity that appears in
counting data models, especially the Poisson regression model. This model is considered
one of the most used models in the case that the data of the response variable have
countable values and are not subject to a normal distribution. Through Monte-Carlo
simulation experiments, it was found that the two-parameter shrink estimator is the best
proposed estimator because it reduces the mean square error of the model.
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0.99 |6.055 |6.414 9.705 9.467 13.702
g | 090 [4.001 [4.333 5.592 4.587 8.265
095 |5.14 5.747 9.948 9.683 11.483
099 |6.733 |7.092 10383 [10.145 |14.38
121090 [4.128 |4.46 5.719 4.714 8.392
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095 |5.267 5.874 10.075 9.81 11.61
099 |6.86 7.219 10.51 10.272 14.507
=50 Lxic MSE JI g :3 Jsaa
p|r PTP PLT LIU Ridge PRM
4 10.90 |3.32 3.652 4911 3.906 7.584
0.95 |4.459 5.066 9.267 9.002 10.802
0.99 |6.052 6.411 9.702 9.464 13.699
g 090 |3.998 4.33 5.589 4.584 8.262
0.95 |5.137 5.744 9.945 9.68 11.48
099 |6.73 7.089 10.38 10.142 14.377
1210.90 |4.125 4.457 5.716 4,711 8.389
095 |5.264 5.871 10.072 9.807 11.607
0.99 |6.857 7.216 10.507 10.269 14.504
n=100 Lxic MSE ) zil :4 Jsas
p |r PTP PLT LIU Ridge PRM
4 10.90 |2.262 2.594 3.853 2.848 6.526
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0.95 |3.401 4.008 8.209 7.944 9.744
0.99 |4.994 5.353 8.644 8.406 12.641
g 10.90 2.94 3.272 4531 3.526 7.204
0.95 4.079 4.686 8.887 8.622 10.422
0.99 5.672 6.031 9.322 9.084 13.319
12 | 0.90 3.067 3.399 4.658 3.653 7.331
0.95 4.206 4.813 9.014 8.749 10.549
0.99 5.799 6.158 9.449 9.211 13.446

n=150 Lae MSE J) il :5 Jgon

o |r PTP PLT LIU Ridge |PRM
4 lo90 |0768 1.1 2.359 1.354 5.032
0.95 |1.907 |2514 6.715 6.45 8.25
0.99 |35 3.859 7.15 6.912 11.147
g 1090 |[1.446 [1.778 3.037 2.032 5.71
095 |2585 |3.192 7.393 7.128 8.928
099 |4.178 [4537 7.828 7.59 11.825
12090 [1573  |1.905 3.164 2.159 5.837
095 [2712 [3319 7.52 7.255 9.055




YT Aend (1) sadl Vol ALY L a8 sl as

College of Basic Education Researchers Journal. ISSN: 7452-1992 Vol. (19), No.(2), (2023)

0.99 4.305 4.664 7.955 7.717 11.952
n=200 Laxic MSE ) zilu :6 Jsas
p |r PTP PLT LIU Ridge PRM
4 10.90 0.34 0.672 1.931 0.926 4.604
0.95 1.479 2.086 6.287 6.022 7.822
0.99 3.072 3.431 6.722 6.484 10.719
g |0.90 1.018 1.35 2.609 1.604 5.282
0.95 2.157 2.764 6.965 6.7 8.5
0.99 3.75 4.109 7.4 7.162 11.397
1210.90 1.145 1.477 2.736 1.731 5.409
0.95 2.284 2.891 7.092 6.827 8.627
0.99 3.877 4.236 7.527 7.289 11.524
clalinuy) —1

ol AlEe 3sag Jh by i) el ¢ il Culad) 8 & e 4] deagill B L DA e

-
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