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Abstract

The aim of this paper is to use the cross-validation procedure by splitting the data
into k subgroups, which one of them will be used as a test to the other group which
construct the model. We use this procedure in gamma egression model when the response
variable has gamma distribution. We conclude that from simulation that the value of k
changes when the shape parameter also changes for different sample sizes.
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(1) A2, Js
N=10 - $lSlaal) zili i g
k 3 4 5

P=1| v=1] 2.888] 2.396 | 2.996
v=5] 4.357 [ 4.265[ 4.212
v=10 | 1.369 | 1.5656 | 1.6147
v=1| 1.319] 2.282] 1.259
v=5] 6.353 | 4.828 [ 5.406
v=10 | 8.44 | 9.156 | 10.269
v=1| 0.531] 0.602] 0.842
14.503 | 9.056 | 6.244
v=10 | 15.534 | 17.153 20.63

(2) d Jox
=20 J 3lSlaal il i gy
4 5 6 7 8
3.497 2.927 2.69 | 3.328 2.78
2.75 2.371 | 2.957 | 2.718 2.91
7.26 8.44 | 8.467 | 8.708 8.698
0.645 0.706 | 0.701 | 0.696 0.723
10.047 11.98 9.92 | 12.22 | 12.821
6.72 5.998 6.44 6.18 6.402
0.925 0.662 | 0.718 | 0.754 0.809
9.163 6.842 | 7.508 | 7.123 6.685
12.361 | 10.905 | 11.98 | 11.11 11.55
(3) adu Jox
=30 - SLslaal) guilti i gy
4 5 6 7 8
1.418 | 1.446 1.472 | 1.4723 | 1.5704
6.11 5.56 6.43 6.26 6.10
10.53 | 11.32 12.61 | 10.195 | 12.166
0.61 | 0.564 0.68 0.646 0.648
6.45 5.81 5.91 6.15 5.82
18.429 | 16.88 15.44 18.23 15.48
0.885 | 0.917 0.935 0.836 0.847
6.211 6.39 6.33 6.86 7.05
12.4316 | 14.73 | 13.909 12.52 12.89
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(4) a2 Jsaa
N=50 - slslaall Filll e 5
4 5 6 7
0.96 1.03| 1.001 0.992
4.59 489 | 5.005]| 4.725
6.21 6.29 6.44| 6.368
0.621 0.606 | 0.601 0.641
4.8 4.53 4.87 4.42
11.17 | 11.343 | 11.752 | 11.346
0.559 | 0.631 0.539 0.54
5.615 7.11 5.739 | 5.901
11.342 | 10.03 9.93 | 9.914
(5) AL Js

=100 - SSlaa)) ki zea

4 5 6 7 9 10
1.296 | 1.273 1.265 1.253 1.219 | 1.224
4937 | 4.45 4.449 4.397 4.375 | 4.415
9.214 | 9.323 | 9.083 | 9.022 9.0671 | 9.046
1.659 1.66 1.703 1.832 1.685 | 1.671
5.823 | 5.852 5.945 | 5.829 5.757 | 5.743
8.673 | 8.751 8.48 | 8.821 8.48 | 8.559
0.941 | 0.974 | 0.9416 | 0.9414 0.949 | 0.947
4.794 | 4.645 4.774 4.647 4.726 | 4.731
9.002 | 8.905| 8.985| 8.656 8.733 | 9.02
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