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Abstract

In the Conway—Maxwell-Poisson (COMP) regression model when the explanatory
variables are related to each other, it means that there is a problem with the data called
the polylinear problem, so having a multiple linear relationship leads to an increase in the
standard error (SE) of the maximum probability estimator (ML), so the maximum
probability estimator does not give effective estimates. This research aims to compare the
method of greatest possibility and the method of character regression in estimating the
parameters of the Conway-Maxwell-Poisson regression model in the presence of the
problem of polylinearism. Using the simulation method (Monte-Carlo) to generate data
tracking the Conway-Maxwell-Poisson regression model, these data suffer from the
problem of linear multiplicity according to the influencing and variable factors including
(sample size, degree of correlation, dispersion parameter values, number of explanatory
variables) and the average squares of error were relied upon as a criterion for comparison
between the two methods. Through the results of the simulation, it was reached that the
method of estimating the gradient of the letter is superior to the method of the greatest
possible estimator.

Keywords : Mont-Carlo simulation
Conway-Maxwell-Poisson regression model

Maximum likelihood method

Regression ridge method
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