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Abstract

Logistic regression is considered as a powerful discriminative
method and as an important model among linear logarithmic regression
models. Logistic regression model is used to modeling the response
variable when it takes binary qualitative values. In some of the practical
situations of logistic regression, explanatory variables are correlated
which leads to the problem of multicollinearity. It is known that
multicollinearity affects the variance of maximum likelihood estimator
negatively. Consequently unstable estimates can be obtained. In this
thesis, we explored and compared several methods that can estimate the
logistic regression parameters when the multicollinearity is presence.
Furthermore, a new estimate method is proposed. A Monte Carlo study is
used to show the effectiveness of the proposed methods over other used
methods. In addition, a real data application which is related to the heart
attack is illustrated to show the benefits of our proposed method. The
simulation and real data application results reveal that the proposed
method is quite efficient and feasible for estimating the logistic regression
model when multicollinearity is exist in terms of mean squared error and

classification accuracy.




