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Comparison of the Laplace and Lasso adaptive methods for the analysis of the complex
partitioning regression of the single-index model using a simulation approach
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Abstract: -

Statistical models are among the most important models that economic< medical and

other studies depend on. The goal of these models is to obtain accurate solutions
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through the use of appropriate statistical methods. Recentlyc a phenomenon of high-
dimensional data has been observed« as the data suffers from standard problems in
which the number of predictive variables is greater than the sample size. In this study:«
some basic statistical concepts were identified¢ such as partial regressions complex
partial regression and the single indicator model. A comparison was made between
the partial estimation methods in complex partial regression and these estimators
(adaptive Lasso and Laplace) and using the two statistical criteria« which are (the
average mean square error AMSE and the average mean percentage MAPE) using
two normal distributions (N(O<1) and four sample sizes (30<50¢100<200) and two
values (p=10¢30¢) and to know the efficiency of the partial methods for complex
partial regression in light of high-dimensional data. The Monte Carlo simulation
method was used using the statistical program R and the results showed the
superiority of the method Adaptive EASO because it has lower AMSE and MAPE so
it is the best method for complex segmentation regression analysis rather than single

indicator model.
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