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Using the generalized maximum Tsallis entropy for estimating
the Ridge regression parameter

Manije Sanei Tabas¥

Abstract:

Regression analysis using the method of least squares requires the establishment of basic assumptions. One of the problems
of regression analysis in this way faces major problems is the existence of collinearity among the regression variables. Many
methods to solve the problems caused by the existence of the same have been introduced linearly. One of these methods
is ridge regression. In this article, a new estimate for the ridge parameter using generalized maximum Tsallis entropy is
presented and we call it the Ridge estimator of generalized maximum Tsallis entropy. For the cement dataset Portland, which
have strong collinearity and since 1332, different estimators have been presented for these data, this estimator is calculated
and We compare the generalized maximum Tsallis entropy ridge estimator, generalized maximum entropy ridge estimator
and the least squares estimator.

Keywords: Ridge Regression, Generalized Maximum Entropy, Tsallis Entropy, Generalized Maximum Tsallis Entropy.
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