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Abstract

Abstract: For the heteroscedastic linear model, a possible estimator of the
regression parameter theta is the weighted least squares estimator. However, the
best weighted least squares estimator relies on the conditional variance function,
which is usually unknown.

The usual method is constructing an estimator of the variance function. Instead, we
can use a maximum empirical likelihood estimator which is based on an increasing
number of estimated constrains and avoids estimating the variance function.

From:

http://www2.math.binghamton.edu/ - Department of Mathematics and Statistics,
Binghamton University

Permanent link:
http://www2.math.binghamton.edu/p/seminars/stat/190905

Last update: 2019/09/04 19:08

Department of Mathematics and Statistics, Binghamton University - http://www2.math.binghamton.edu/


http://www2.math.binghamton.edu/
http://www2.math.binghamton.edu/p/seminars/stat/190905

