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Abstract: One of the most critical discussions in regression models is the
selection of the optimal model, by identifying critical explanatory variables
and negligible variables and more easily express the relationship between the
response variable and explanatory variables. Given the limitations of select-
ing variables in classical methods, such as stepwise selection, it is possible
to use penalized regression methods. One of the penalized regression models
is the Lasso regression model, in which it is assumed that errors follow a
normal distribution. In this paper, we introduce the Bayesian Lasso regres-
sion model with an asymmetric distribution error and the high dimensional
setting. Then, using the simulation studies and real data analysis, the per-
formance of the proposed model’s performance is discussed.
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