{1 22025 ks (38) 2tal) (1) Maall cdygidl gy chaSaall Al ol Lyl i dnal adla s
- (1.12) sad 530 Jalas
ISNN: [1858-6139], Online

ciall gasily Al Slall jlaas) ARk o AjEall gl Siiga BlSlaa aladiod
(MSE) Uil cilayja Jacigia JN4 (e

.:‘_‘,';_'_1] e Tl da
a2025/03(30: 50 A8 22025 [01/12 :adaud) fs

alazius

st

Sl 0 Y Lene el Lo fe A el clate 581 ) m sl G coend all gl pogal
< 3R e miodl] e B iy el e E.':_,,.;E!I wrns lee LA A Al 50y el eiins fe Ao, gl

Wl el — b= =

gl el 235, (Ridge Regression] —ad Jlad G55k sl Sl el Bk pe pi e zoda o o

A e BlSlas Jlestl 32l Ba AR gl g e emall (Principal Components) Regression 1a-2;1

oot et 3y o il sl A seap s 8 LSl UG il Bk i)l 3k S S 0 puid
So el bl ol (RR) jmll il @k &1 ) el o 2 B0 el neadt Jlen (MSE) sl e
o BELI(RR) Byl s Tyl 80 cian gy s sl A2 s dlls B (POR) Rl G5 ol Al
B ced Kanp @kl Y Gl Lags (40,09 « 0,25 @0,94) SlaN gies e Hal Lol col€ Ky akkd

KDK Ziglll ol (0.49) LN (ghes ne Loal o Kogp il cos Lo (0, 16) Lol g oo Lol

b o= At

(0.98) Ll (ghees o ol Laadl o0 KRS B3y oY ondt LS (0.81) SLEY) (gt 2o il o

(€

Jraw PO P PP [ Lot PG L P | S B WL | S P P IR SR P | S | BT -%&]'—iﬂ wilals

Abstract
In the mmultiple linear regression model the regression variables are supposzed to be independent with
each other when the regreszsion variables are nom-independent of each other and there iz a linear
relationship which renders the model inappropriate and therefore the rezults may be inaccurate, 3o two
regression methods Biased: the method of Bidge regression and the method of Principal Components
regression to obtain more accurate results. In this research the monte Carlo simulation was vsed to
evaluate the performance of both the method of Bidge regression and the method of Principal
component in the case of the problem of linear multiplicity. the mean squares error were used as the
criterion for determining the best performance methods. The research found that the method of Ridge
regression a better performance than the method of Principal Components repression in the caze of the
problem of hinear multiplicity, the resnlts of the comparison between different RR methods showed that
the KoM method was the best performance at the level of correlation (0.09, (.23, 0.94) and the research
concluded that the way Kay performed better at the level of correlation (0.16) while provided
Krre better performance at correlation level (0.49)  and KDE was the best at comrelation level (0.81)
and found that the Kgsmethod provided the best performance at correlation level (0.98).
Keywords: Multiple linear regression Bidge regression Principal components regression. Monte
Carlo simulation_ Mean square error.
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