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Abstract:

In this study« the focus will be on using Bayesian approach to estimate parameters of the
Gamma regression model¢ considering the issue of multicollinearity. It is known that the
Bayesian approach is not among the methods that directly handle multicollinearity.
Therefore« in this researchc some common techniques were employed to estimate
parameters when dealing with this issue« such as ridge regression method integrated with
the Bayesian approach. Additionally« this method was compared with modified approaches
to ridge regression like the Kibria-Lukman method. This was done using simulation method

based on varied sample sizes« along with comparing mean squared error methods.
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