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Abstract: Choosing the optimal model is one of the important issues in regression models. The purpose of
optimal model selection methods in regression models is to determine important explanatory variables and
negligible variables and to express the relationship between response variable and explanatory variables
more simply. Due to the limitations of classical variable selection processes such as stepwise selection,
penalized regression methods can be used. One of the penalized regression models is Lasso regression
in which the errors are assumed to follow a normal distribution. For statistical analysis of the data set
in the presence of outlier observations, the student’s t distribution for error can be used and robust esti-
mators can be provided. In this article, a variable selection method called Bayesian T-Lasso regression
model is proposed based on Lasso Bayesian regression model in the presence of outlier observations in
the data. The Bayesian T-Lasso regression model is presented with two different representations of the
Laplace density function for the regression model coefficients, At the first the Laplace density function is
represented as a scale mixture of normal distribution and then a scale mixture of uniform distribution. We
demonstrate the utility of our Bayesian T-Lasso regression using simulation methods and real data analysis.

Keywords:Bayesian Lasso Regression, Penalized regression, Scale Mixture of uniform, Gibbs Sampling
Algorithm, Variable Selection.

Mathematics Subject Classification (2010):62F15, 62J07,82B80.

T ahid chamran University o vaz, Ahvaz, Iran. is article is an open access arti-
©2021 Shahid ch Uni i f Ah Ah I Thi icle i i
cle distributed under the terms and conditions of the Creative Commons Attribution-NonComertial 4.0
International (CC BY-NC 4.0 license) (http://creativecommons.org/licenses/by-nc/4.0/).

 Corresponding author: Shadrokh.ali@gmail.com


Shadrokh.ali@gmail.com

	مقدمه
	مدل رگرسيون لاسو بيزي
	مدل رگرسيون تي لاسو بيزي
	مدل بيز سلسله مراتبي براي رگرسيون تي لاسو بيزي با نمايش آميخته-مقياس نرمال
	مدل بيز سلسله مراتبي براي رگرسيون تي لاسو بيزي با نمايش آميخته-مقياس يکنواخت

	تحليل داده‌ها
	مطالعه شبيه سازي
	داده‌هاي واقعي

	نتيجه‌گيري

