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Abstract

In this thesis, the methods of selecting variables in the Poisson
regression model were reviewed and compared by means of simulations
and actual data. The Monte Carlo technique was used in simulations to
generate data following the Poisson regression model by the R method
according to factors such as sample size, simple correlation coefficient
value, number of explanatory variables and regression parameters. Two
aspects of the evaluation of the performance of penal methods have been
adopted: the first is the assessment of the accuracy of the forecast and the
second is the assessment of the choice of variables as a benchmark for
comparison. The results of the simulation showed the superiority of the
SCAD method compared to LASSO, ALASSO, and Elastic net when the
correlation coefficient between the explanatory variables is equal to 0.5
and 0.7. While the simulation results showed superiority of the Elastic net
method compared to LASSO, ALASSO, and SCAD when the correlation
coefficient between the explanatory variables is equal to 0.9. As well as
the application of the methods of criminal possibility to real data
collected from chronic renal insufficiency patients who are treated with
continuous dialysis. The case of patients was diagnosed by specialized
doctors in collaboration with Ibn Sina Medical Center - artificial kidney
unit. The results showed the superiority of the SCAD method to the other
methods in terms of giving a good estimate of the parameters of the

Poisson regression model.




