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LSE - - - - - - - -
A LAD 0.4526 0.0382 1.3570 0.3837 1.3460 0.2497 1.3296 0.2261
B LSE - - - - - - - -
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“ e - - - - - - -
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LSE - - - - - - - -
D LAD 0.4556 0.0388 1.3324  0.4323 1.3485  0.2358 1.3476 0.2254
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Mean MSE Mean MSE Mean MSE Mean  MSE
A 0.1137 0.0039 1.0223 0.0207 1.0209 0.0098 1.0182 0.0088
B 0.1095 0.0037 1.0082 0.0217 1.0186 0.0167 1.0177 0.0099
C G0l 0.1141 0.0039 1.0167 0.0200 1.0215 0.0183 1.0280 0.0165
D 0.1140 0.0038 1.0166 0.0373 1.0230 0.0107 1.0223 0.0094
A 0.1145 0.0168 1.0410 0.0494 1.0401 0.0357 1.0418 0.0367
B C, 01 0.1157 0.0164 1.0457 0.0474 1.0399 0.0460 1.0431 0.0360
C 0.1020 0.0153 1.0300 0.0467 1.0267 0.0384 1.0225 0.0416
D 0.1134 0.0169 1.0359 0.0645 1.0423 0.0365 1.0414 0.0347
A 0.3066 0.0069 1.0249 0.0373 1.0258 0.0222 1.0192 0.0218
B c, 03 0.3087 0.0067 1.0251 0.0395 1.0282 0.0323 1.0274 0.0210
C 0.3051 0.0063 1.0195 0.0392 1.0247 0.0307 1.0277 0.0341
D 0.3064 0.0069 1.0163 0.0615 1.0254 0.0228 1.0242 0.0213
A 0.2574 0.0275 0.9897 0.0679 0.9911 0.0499 0.9854 0.0493
B C, 0.3 0.2620 0.0291 0.9910 0.0703 1.0060 0.0646 0.9954 0.0531
C 0.2648 0.0281 0.9856 0.0636 0.9976 0.0631 0.9980 0.0641
D 0.2623 0.0270 1.0016 0.0912 0.9776 0.1519 0.9958 0.0502
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xR7T BUHERBEH =2, 00 = IURAEHERK)
BE A a g & & =
Mean MSE Mean MSE Mean MSE Mean MSE
A 0.1140 0.0036 1.0192 0.0675 1.0163 0.0199 1.0132 0.0202
B o, o4 0.1057 0.0019 1.0281 0.0570 1.0018 0.0443 1.0050 0.0171
C 0.1135 0.0034 1.0163 0.0638 1.0149 0.0474 1.0153 0.0485
D 0.1126  0.0034 1.0222 0.1148 1.0207 0.2717 1.0180 0.0199
A 0.0791 0.0121 0.9951 0.0811 1.0002  0.0390 0.9882 0.0372
B ¢ o4 0.0830 0.0128 1.0050 0.0794 0.9947 0.0619 1.0059 0.0407
C 0.0773 0.0126 0.9911 0.0881 0.9928 0.0702 0.9942 0.0635
D 0.0824 0.0131 0.9992 0.1484 1.0032 0.0425 1.0023 0.0409
A 0.3084 0.0046 1.0251 0.0809 1.0186 0.0289 1.0191 0.0266
B c, 03 0.3101  0.0046 1.0266 0.0846 1.0111 0.0632 1.0218 0.0290
C 0.3099 0.0046 1.0440 0.0804 1.0251 0.0643 1.0412 0.0598
D 0.3098 0.0047 1.0203 0.1365 1.0098 0.2994 1.0245 0.0301
A 0.2960 0.0551 1.1283  0.2447 1.1163 0.1802 1.1259  0.1909
B 0.2856 0.0527 1.0798 0.2303 1.1083 0.2161 1.0953 0.1712
C G2 03 0.2781 0.0536 1.0761 0.2220 1.0767 0.2022 1.0808 0.1965
D 0.2827 0.0521 1.1173  0.3406 1.0470 0.5477 1.0939 0.1594
& £ x|
[1] Wedel M, DeSarbo W S. A latent class binomial logit methodology for the analysis of paired com-
parison choice data [J]. Decision Sci., 1993, 24(6): 1157-1170.
[2] Frithwirth-Schnatter S. Markov chain Monte Carlo estimation of classical and dynamic switching and
mixture models [J]. J. Amer. Statist. Assoc., 2001, 96(453): 194-209.
[3] Wang P M, Puterman M L, Cockburn I, et al. Mixed Poisson regression models with covariate
dependent rates [J]. Biometrics, 1996, 52(2): 381-400.
[4] Green P J, Richardson S. Hidden Markov models and disease mapping [J]. J. Amer. Statist. Assoc.,
2002, 97(460): 1055-1070.
[5] Davis D J. An analysis of some failure data [J]. J. Amer. Statist. Assoc., 1952, 47(258): 113-150.
[6] Huber P J. Robust estimation of a location parameter [J]. Ann. Math. Statist., 1964, 35(1): 73-101.
[71 Yu K F. A note on the estimation of the mixing parameter in a mixture of two distributions [J].
Comm. Statist. Theory Methods, 1991, 20(2): 595-609.
[8] Copas J B. Binary regression models for contaminated data[J]. J. Roy. Statist. Soc. Ser. B, 1988,
50(2): 225-265.
(9] KBHELRE, THAR, MBE, 55, KT PI2RT5 BBl [0 A 7 B O S5l ], SAs A A 5241, 1996, 11A(1):
31-40.
[10] F3, BRUIAE. 5 4 M 0 4 b S 800 R —Feflinh [J). &2 R 4iit, 2000, 16(3): 262-268.



23 IS, R e 15 USRI B 0 — TRt 231

(11] BREASE. 5 4B B Fr b il i sl &4 (9], & R BEF 4ot 1998, 14(1): 73-78.
[12] BRAfl, BEZR, BRI, 55, oAy ofge /s — Al v iU IEAS4E [J]. B A A4, 1990, 20(5):
449-463.

LAD Estimation for Linear Regression Models with

Contaminated Data

YE Peng ZHOU XiuQing

(School of Mathematical Sciences and Institute of Finance and Statistics,

Nanging Normal University, Nangjing, 210023, China)

Abstract: In this paper, linear regression models with contaminated data are considered. Estimation
methods for the regression parameters based on least absolute deviations (LAD) are proposed, and prop-
erties of consistency and asymptotic normality of the proposed method are proved under some regular
conditions. Simulations are done to assess the properties of the method when sample size is small, and
simulation results show that the methods works well.
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