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The research objective was to find the efficiency comparison of parameter
estimate between maximum likelihood and bayes methods for poisson regression model
and negative binomial regression model. The sample sizes were 20, 30, 50 and 100.
There were 2 levels of daté, Poisson data and Overdispersed poisson data. Dispersion
parameter were 0.05, 0.10, 0.15 and 0.20. The simulation was repeated 2,000 times in
each situation. Mean square prediction was used as a criteria to find out the efficient of
estimation methods.
The results were found that the most efficient method for poisson data was
Bayes estimator using conjugate prior with chi-square (Chi(r)) when the hyperparameter
r had very small value and harmonized with Poisson distribution and the most efficient
method for overdispersed poisson data was Bayes estimator using conjugate prior with

beta (Beta(a,b)) when the hyperparameter had right skewness.





