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Regression Coefficient Estimate for Linear Regression
Analysis case of a Polluted by Arbitrary Truncated Data

Park Choon-I£ - Oh Dae-Ho * Song Min-Gu

Abstract

Serveral methods for linear regression with censored data are considered, that is,
iterated least square estimation, maximum likelihood estimation by EM algorithm,
Kaplan-Meier estimator, Kour, Susarla & VYan Ryzin estimator. Maximum likelihood
estimaties of paramaters in linear models with censored normal responses may be simply
obtained using the EM algorithm. The iterative computations required for the regression
coefficients are identical to those described by Schmee and Hahn for least squares
estimates, but those for the variance estimates are different. KSVR estimator is an

estimator of A that does not require iteration. When we estimate regression coefficient

estimation of contaminated and censored data, KS\R estimator make an error of
regression coefficient estimation because of sensitive to contaminated data such as, least
square estimator. In this study, modified estimator based on the least trimed mean

square in regression would be suggested in order to overcome these phenomena.

Key words : Contaminated and Censored data, Trimed mean, KSVR estimator, EMN

algorithm, Kaplan-Meier estimator
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Atk wekA o)A FAPE FES7] 9siA Koul, Susarla®h Van Ryzin (1981) RHE0]
ST7HA ¥ LY FAFS ASHElAI, Lemgans(1987) & HlwrE FPF] wiktg Al
AlstgEd 2R Koul 59 A wiEo 349 Hol 219 Fygenson® Zhou (1992)
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