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W ylaail zagaud Gibbs ablma 3-4

Glabral Alalsl) 43yl clagj6il) 3905 & Gibbs dllaa (B W g5 gl Jagdd) aal (e
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[Cuervo, 2001 :p60-61]:
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(o LaS g @A) gl (e Ay A5 e i igas (MICMIC) $1AS (A g i 9 e Abaadn )2l
[Cuervo, 2016 :p6]:
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s O
19¥ 42 ¢ (Taylor approximation) Jiss :h
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2
var(§;) = 6,° = [h’[h‘l()ii[}(c) )]] var(y;) ..(36)

: &) & B/y~N(b, B): 4l 5 gually B dalrall gibuad) (o ) a5l ¢ )
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g(02©) = 4y .. (46)
0;2© = g7 1(Zy) .. (47)
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2 O Cun y/B~N(g, G): Al 5 gually y Aalnall Giluall a puid) a3l o 3
g=2go— CBy '(B—Bo) ...(50)
G =Gy —CB, !C ..(51)

AN sl e Juasd diga (Kernel transition) Jisad alidiulyg (2-36) Aitaa B dailagag
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[Ti (¢1) Q(¢i:)/i)}
T ) a(ris @)

[1i (¢ q(PiBi)
"T1i (B) q(Bi ¢1)

&(B, ¢) = min {1 } and {(y, $) = min {1

u~u(0, 1), Alial s gy s ki 35 -6
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g el ) o)y JUY) ad B Baga ga (Bilirubin) cmoosball et Sale dlllia 2 g
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Jikll 4a g o g cuiallg Al A sl 58 Jeedh (M) g2 Jilall die B Sual) Ada jall 038 (B A5 &)
%&JJM\‘}J& \Jh;‘.@.ﬁu\g&"gﬂ\ 0*3)#‘#&36 Cimandl) ‘)..,\S\JQ.E#UJM\@S
dagdal) dadlly ¢ Ay g) buall ol Bl g 2SIl lati duda pa g A) ¥l Alidg ¢ Jikal)l yas g o8
.p3 [Dakhel: 2011, [ & 5 sidsss — ala e (5.5) 329l (i JUkY) aie (g uleall
: Data Description ikl «is@g

O SN da gl Cua ¢ B haa JUWlaY) Gl gh e Jea Alda cliby e sdieY) i
Lkl B Laiuly dlliy il padal) Gy UMY Ead) 138 A olg ¢ gaall 13 o S Al @) il
alail) Ay glal) Lddieia cpa gl Gl Glas (67) 4 Ade M) & dua ¢ asall 13gd Guaidall
sidall g Jikl) see Jiay ((x0qiall s Qi a2 (B (g bl dped Jiay (Y) dalnall il ¢ BaY M
Ay Jeandly Jihl) ais o) jaad) aal) iy S LA 4l (PCV) ey (x3) sstdall g Jalal) 0335 Jias ()
Aol B Jigall Jal gall aa) g 329 6l Auaa JUkY) die 5aY gl B ) (i pay Auald) CliLl) el gy (1)
5sal) Jal sall b g 59 gl (an SRS ¥ o) 8 ) ouda yal LB bl pida g (1) aB J g

Agle
n Oy alad) Jakall 03 Jikll e pcv
1 55 2.5 5 0.35
2 7 2 4 0.41
3 15.2 14 4 0.77
4 10.5 2 6 0.75
5 14.7 1.3 4 0.77
6 5.7 2.5 5 0.35
7 115 1.8 6 0.75
8 7.8 2.4 4 0.45
9 15.6 14 3 0.81
10 6.5 2.7 4 0.41
11 9.6 2.5 5 0.63
12 13.9 15 2 0.77
13 8.6 2 5 0.52
14 15.4 1.7 2 0.81
15 10.4 2.8 6 0.75
16 5.7 15 5 0.35
17 8.7 2 5 0.52
18 11.7 2.8 6 0.75
19 15.1 1.6 2 0.77
20 6.3 2 6 0.41
21 9.5 2.5 5 0.63
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22 13.4 1.4 2 0.75
23 5.8 2.5 3 0.35
24 8.6 2.5 4 0.52
25 6 3 5 0.41
26 5.5 3 6 0.35
27 9.2 2.5 5 0.63
28 7.1 1.8 4 0.45
29 16.8 1.7 2 0.81
30 6.4 3 3 0.41
31 8.8 2 4 0.52
32 9.1 2.5 5 0.63
33 14.2 1.5 2 0.77
34 7.2 2.8 4 0.45
35 5.9 3 5 0.35
36 10 2.5 6 0.75
37 7.3 2.8 4 0.45
38 15.7 1.5 2 0.81
39 6.7 3 3 0.41
40 10.1 2.8 6 0.75
41 5.6 3 3 0.35
42 5.7 2.5 3 0.35
43 14.6 1.5 7 0.77
44 8.5 2 5 0.52
45 1.2 2.8 4 0.45
46 12.5 1.7 5 0.75
47 8.4 2 5 0.52
48 16.3 1.5 2 0.81
49 74 2.8 4 0.45
50 13.7 3 2 0.75
51 6.1 3 3 0.41
52 9.6 2.5 5 0.63
53 12 2.8 3 0.75
54 7.4 2.5 4 0.45
55 9 2.5 5 0.63
56 16.5 1.5 3 0.81
57 8.5 2 4 0.52
58 6.2 3 3 0.41
59 8.1 2.5 4 0.52
60 5.7 1.5 3 0.35
61 6.8 3 3 0.41
62 14.8 14 3 0.77
63 7.5 2.5 4 0.45
64 15.3 1.5 2 0.77
65 10.3 2.8 6 0.75
66 6.2 2.7 5 0.41
67 9.3 2.5 5 0.63
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Gamma [#19]

Kolmogorov-Smirnov

Sample Size 67

Statistic 0.09716

P-Value 0.52035

Rank 12

o 0.1 0.05 0.02 0.01
Critical Value 0.14693 0.16322 0.18252 0.19584
Reject? No No No No
Chi-Squared

Deg. of freedom 5

Statistic 7.8021

P-Value 0.16748

Rank 32

o 0.1 0.05 0.02 0.01
Critical Value 9.2364 11.07 13.388 15.086
Reject? No No No No

7l Jlanindy 4d8al) cliLll () ainall paaiall LalS a5 gil ddlaiat) ABUSY 4013 cpu (2) ady JS&
.(Easy fit)

Probability Density Function

f(x)
°
5

S

O Histogram — Gamma
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Mean parameters Shape parameters

metho - = = = . . ~ -

d Bo B1 B2 B3 Yo Y1 Y2 V3 MSE
MLE 4.88076 | 1.39582 | 0.477591 | 17.03293 | 3.99978 | 0.13289 | 0.28421 | 3.21148 | 0.96134

8 1- 6- 8 3 4- 8- 0- 8
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Abstract:

In this paper, we will illustrate a gamma regression model assuming that
the dependent variable (Y) is a gamma distribution and that its mean (u;) is
related through a linear predictor with link function which is identity link
function g(u) = p .It also contains the shape parameter (a;) which is not
constant and depends on the linear predictor and with link function which is the
log link : h(a;) =log log (a;), and we will estimated the parameters of gamma
regression by using two estimation methods which are The Maximum Likelihood
and the Bayesian and a comparison between these methods by using the standard
comparison of average squares of error (MSE), where the two methods were
applied to real data on the disease of jaundice of children newborns(Infant
Jaundice) and it was the best method of estimation It is the Maximum Likelihood
because it gave less (MSE).

Type of research: research paper.
Key word : Gamma Regression, Maximum Likelihood Method, Bayesian
Method, mean squares error (MSE).
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