
UNINA99101323506033211. Record Nr.

Titolo Statistical inference for models with multivariate t-distributed errors / /
A. K. Md. Ehsanes Saleh, M. Arashi, S. M. M. Tabatabaey

Pubbl/distr/stampa Hoboken, New Jersey : , : John Wiley & Sons, , 2014
©2014

ISBN 1-118-85396-2
1-118-85392-X
1-118-85393-8

Descrizione fisica 1 online resource (275 p.)

Classificazione MAT029030MAT029010MAT029020

Disciplina 519.536

Soggetti Regression analysis
Multivariate analysis

Lingua di pubblicazione Inglese

Formato

Edizione [1st edition]

Livello bibliografico

Note generali Description based upon print version of record.

Nota di bibliografia

Nota di contenuto

Includes bibliographical references and indexes.

Cover; Title Page; Copyright Page; CONTENTS; List of Figures; List of
Tables; Preface; Glossary; List of Symbols; 1 Introduction; 1.1 Objective
of the Book; 1.2 Models under Consideration; 1.2.1 Location Model;
1.2.2 Simple Linear Model; 1.2.3 ANOVA Model; 1.2.4 Parallelism
Model; 1.2.5 Multiple Regression Model; 1.2.6 Ridge Regression; 1.2.7
Multivariate Model; 1.2.8 Simple Multivariate Linear Model; 1.3
Organization of the Book; 1.4 Problems; 2 Preliminaries; 2.1 Normal
Distribution; 2.2 Chi-Square Distribution; 2.3 Student''s t-Distribution;
2.4 F-Distribution
2.5 Multivariate Normal Distribution2.6 Multivariate t-Distribution;
2.6.1 Expected Values of Functions of M_t^(p)( , ^2V_p, o) -
Variables; 2.6.2 Sampling Distribution of Quadratic Forms; 2.6.3
Distribution of Linear Functions of t-Variables; 2.7 Problems; 3
Location Model; 3.1 Model Specification; 3.2 Unbiased Estimates of 
and ^2 and Test of Hypothesis; 3.3 Estimators; 3.4 Bias and MSE
Expressions of the Location Estimators; 3.4.1 Analysis of the Estimators
of Location Parameter; 3.5 Various Estimates of Variance; 3.5.1 Bias
and MSE Expressions of the Variance Estimators
3.5.2 Analysis of the Estimators of the Variance Parameter3.6 Problems;

Autore Saleh A. K. Md. Ehsanes

Materiale a stampa

Monografia



Sommario/riassunto

4 Simple Regression Model; 4.1 Introduction; 4.2 Estimation and
Testing of ; 4.2.1 Estimation of ; 4.2.2 Test of Intercept Parameter;
4.2.3 Estimators of  and ; 4.3 Properties of Intercept Parameter; 4.3.1
Bias Expressions of the Estimators; 4.3.2 MSE Expressions of the
Estimators; 4.4 Comparison; 4.4.1 Optimum Level of Significance of
_n^PT; 4.5 Numerical Illustration; 4.6 Problems; 5 ANOVA; 5.1 Model
Specification; 5.2 Proposed Estimators and Testing; 5.3 Bias, MSE, and
Risk Expressions; 5.4 Risk Analysis
5.4.1 Comparison of _n and _n5.4.2 Comparison of _n_PT and _n
(_n); 5.4.3 Comparison of _n^S, _n , n, and _n^PT; 5.4.4
Comparison of _n^S and _n^S+; 5.5 Problems; 6 Parallelism Model;
6.1 Model Specification; 6.2 Estimation of the Parameters and Test of
Parallelism; 6.2.1 Test of Parallelism; 6.3 Bias, MSE, and Risk
Expressions; 6.3.1 Expressions of Bias, MSE Matrix, and Risks of _n,
_n, _n, and _n; 6.3.2 Expressions of Bias, MSE Matrix, and Risks of
the PTEs of  and ; 6.3.3 Expressions of Bias, MSE Matrix, and Risks of
the SSEs of  and 
6.3.4 Expressions of Bias, MSE Matrix, and Risks of the PRSEs of  and
6.4 Risk Analysis; 6.5 Problems; 7 Multiple Regression Model; 7.1
Model Specification; 7.2 Shrinkage Estimators and Testing; 7.3 Bias and
Risk Expressions; 7.3.1 Balanced Loss Function; 7.3.2 Properties; 7.4
Comparison; 7.5 Problems; 8 Ridge Regression; 8.1 Model
Specification; 8.2 Proposed Estimators; 8.3 Bias, MSE, and Risk
Expressions; 8.3.1 Biases of the Estimators; 8.3.2 MSE Matrices and
Risks of the Estimators; 8.4 Performance of the Estimators; 8.4.1
Comparison between _n(k), _n^S(k), and _n^S+(k)
8.4.2 Comparison between _n (k) and _n^PT (k)

"This book summarizes the results of various models under normal
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